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kel Downside Information
Benchmark Value Quarter Year-to-date 1-year Annualised 3-year ) X Sharpe Ratio #
(ZAR'm) Risk Ratio
Abax Equity Cappesdhz\r’;”x Al 9,179  0.73% I 28 -4.63% 30 135% 42 -506% 45  0.97% 37 11.14% 29 658% 41 0002 25 -0503 35
CSISUAQ eSSEt Management ALSI 3,595  1.36% I 17 211% 11 7.07% 9  255% 10  4.24% 11 986% 9 539% 5 0199 31 -0258 16
Aeon Active Equity SWIX 10,041  0.07% | 47 5.06% 35 529% 21 -1.95% 34  4.00% 14 1152% 36 634% 32 0411 13 -0226 14
:23;:2;3 Al SWIX 151 0.99% I 25 5.12% 37 3.18% 32 -0.17% 23  2.49% 28 11.74% 41  6.44% 37 0069 26 -0.345 25
Afena Capital Moderate
Equity CAPl ¢ CAPI 484 0.41% 33 -5.64% 45 573% 14  -028% 28  4.22% 12 11.03% 28 581% 16  -0.124 28 -0222 12
Afena Capital Capped SWIX Al 1,519  0.37% 35 -4.89% 33  2.05% 37 -3.11% 39  0.11% 41 1010% 12 605% 20 0258 32 -0.650 44
Unconstrained Equity v Share
/;:25;2 rﬁ"éiﬁff Equity ALSI 189 0.43% I 32 -192% 9 6.12% 12 124% 13 2.50% 26 1055% 18 6.05% 20  -0.554 40 -0.395 30
Alexander Forbes
. Capped SWIX All

Investments Pure Equity ahore 11,876  1.01% 24  -517% 39  -050% 49 -5.49% 47  -0.62% 48 10.01% 11 599% 19  -0.909 46 -0731 48
Local
Allan Gray v ALSI 47,738 1.17% [ | 18 321% 16 -1.09% 50 -7.19% 52  1.08% 35 9.99% 10 6.19% 25  -0.845 44 0562 40
ALUWANI Equity Fund FTSET/iiE 4‘;W'X 409  -0.49% I 53 -413% 24  563% 15 044% 15  4.08% 13 12.80% 50 7.44% 52  0.623 8 0185 10
Argon SA Equity Fund v SWIX 633 1.49% I 16 364% 21 465% 22 -129% 31 3.51% 19 11.58% 38 634% 32 0266 19 -0.265 17
Aylett Equity ALSI 772 1.55% B 14 202% 10 444% 24 001% 21 6.02% 6 819% 3  424% 2 0107 21 -0121 8
Ei:;:sﬁts' Institutional ALSI 56 2.76% . 4  649% 50 -2.78% 53 -861% 53 -1.78% 51 943% 4 541% 6  -0.771 43 0906 53
EL“ncdaSGray Equity Prescient SWIX 731 2.50% . 6 -472% 32 026% 46 -2.57% 37  4.87% 10 10.13% 13 558% 9 0344 15 -0.189 11
E:L‘i’t';a\f"’" Aggressive Cappesdhz\r’;”x Al 8,146  3.30% - 1 -166% 7 842% 7  423% 8  2.50% 26 10.60% 21 5.47% 7 0305 17 -0.393 29
Coronation Core Equity v SWIX 2,651 1.14% [ | 20 342% 19 561% 16 037% 16  3.17% 22 1231% 46 696% 45 0319 16 0269 18
Eg;‘i’t';a\f'm Houseview cappzdh:\r’Z'X Al 27,738 2.79% . 3 08% 6 649% 10 026% 18 1.12% 34 10.86% 24 6.08% 22 0029 23 -0505 36
Denker SA Equity SWIX 830  1.55% P 14 s48% 43 328% 30 033% 17 -0.08% 43 972% 6 576% 14  -0.466 36 0699 47
g?ieezgfifsab'e Alphal R'Scuga\'/\z;pped 2,107 0.32% | 37 331% 18  6.00% 13 -146% 32  0.30% 39 12.67% 48 7.33% 50 ; - 0481 33
ELECTUS Equity Portfolio Cappesdhz\rzlx Al 1,005  0.56% I 31 -627% 48 -0.14% 47 550% 48  2.20% 31 810% 2  486% 3 0168 20 0577 42
Element Equity v SWIX 286 1.91% P 10 -18% 8 557% 17 597% 5  5.55% 9 953% 5 497% 4 0296 18 0139 9
Fairtree Equity cappesdhz\r’Z'X & 12,224 -0.38% I 52 277% 13 810% 8  512% 7  6.80% 4 1321% 51  649% 39 0942 6 0020 3
EZEE Svpec'a"St Domestic ALSI 8,267 1.09% I 21 -354% 20  151% 39 -565% 50  -2.62% 53 11.39% 34 7.11% 46  -1.305 50 -0.809 52
Investec Equity v SWIX 15,755  1.04% [ | 22 -322% 17 534% 19 -051% 29  2.94% 24 1155% 37 6.40% 35 0058 22 0314 23
Investec Equity Value v ALSI 5053  2.35% PN 7 s27% 1 1371% 2 1543% 1 -177% 50 15.89% 53 870% 53  -0.469 37 -0.487 34
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Market

Benchmark Value Quarter Year-to-date 1-year Annualised 3-year RO Info;:l?(t)lon Sharpe Ratio #
(ZAR'm)

Kagiso Managed Equity SWIX 1,408 2.28% 8 131% 3 13.63% 3 13.86% 2  5.90% 7 1062% 23 573% 12 0546 9 008 7
EMinI'téZﬁtIX'V'CZ":’iZ:f:t SWIX 1,624  1.90% 11  -658% 51 0.73% 43 -453% 43 -0.02% 42 11.89% 43 7.24% 48  -0.895 45 -0.547 38
Mergence CAPI Fund v CAPI 1,209 -0.22% | 51 -6.28% 49  455% 23 -005% 22 3.79% 17 1060% 21 547% 7  -0366 34 -0275 20
Mergence SWIX Fund v SWIX 2,346  -0.20% | 50 -5.60% 44  3.09% 33 -024% 26  1.69% 32 10.99% 27 631% 30 0528 39 0447 32
gssagtrgw;;’;:ﬁsé?j:ﬁun g FTSET/;T)E‘SOW'X 1,502 1.03% I 23 -406% 23 327% 31 -116% 30 -2.19% 52 11.60% 39 7.28% 49  -0.982 47 -0.754 51

Ave General
Oasis Equity v Equity Peer 8274 0.11% 45 510% 36 2.66% 36 -1.73% 33  3.12% 23 982% 8 570% 11 0541 11 0369 26

Group

(E)c:ii':’\'/“t”a' R STl Cappesiz\r'Z'x Al 36,170 0.79% I 27 -422% 25  3.02% 34 -2.23% 35  0.69% 38 1049% 15 597% 18  -0.126 29 -0.568 41
S'd Mutual RAFI40 Tracker SWIX 999  -0.19% 49 658% 51  410% 28 -017% 23  6.48% 5 12.15% 45 6.08% 22 0542 10 0014 5
Old Mutual SWIX tracker v SWIX 388 0.32% | 37  -436% 26  4.19% 27 003% 20  2.58% 25 1175% 42 658% 41  -1132 49 0337 24
/?::lr:g fusmm'se‘j Managed cappzdh:\r’Z'X Al 13,169  0.22% 41 -521% 40  195% 38 -3.27% 40 -0.20% 44 1050% 16 6.30% 29  -0.611 41 0652 45
\?M'G e S HEE Jjg SWiX 584 0.32% 37 -499% 34 433% 25 -024% 26  3.38% 20 13.32% 52 7.40% 51 2.024 1 0224 13
Sx:gma”aged Alpha cappzdh:\r’Z'X Al 1,856 0.22% 41 529% 41 149% 41 -3.98% 42  -0.56% 47 1055% 18 634% 32  -0.700 42 -0.682 46
OMIG Premium Equity v Cappesiz\r/(\ellx Al 772 0.65% I 29 -444% 28 3.93% 29 005% 19  3.52% 18 1054% 17 576% 14  1.302 2 0301 22
Perpetua Equity SWIX 3269  1.95% PN 9 o091% 4 -021% 48 -276% 38 -0.41% 45 973% 7 591% 17 0473 38 0733 49
Prescient Equity Quant ALSI Top 40 124 0.19% | 43 515% 38 10.12% 4 12.20% 4  7.60% 1 1273% 49 6.48% 38 0458 12 0078 1
Prudential Core Equity v Cappesiz\r’;f'x Al 6,892  0.33% I 36 -5.94% 46  151% 39 -454% 44  3.97% 15 11.26% 31 631% 30 0958 5  -0236 15
Prudential Select Equity v Cappzdh:\r’;”x Al 4,225 0.08% ‘ 46 -622% 47  0.53% 44 5.62% 49  3.80% 16 1059% 20 575% 13 1.035 4  -0274 19
PSG SA Equity Fund SWIX 79 3.16% P 2 696% 53 -899% 54 -12.96% 54  -0.92% 49 1031% 14 611% 24 0339 33 0736 50
Rezco Equity ; 477 0.61% | 30 227% 2 974% 6 589% 6  7.09% 3 7.22% 1 371% 1 ; - 0008 4
ii:('jxv'v'°me”t”m Equity Cappesiz\r’Z'x Al 2,141 0.04% 48  2.95% 14 10.02% 5 422% 9  5.66% 8 1264% 47 673% 44  1.051 3 0070 6
Sentio General Equity SWIX 8212  0.14% | 44  471% 31 537% 18 -0.18% 25 1.24% 33 12.02% 44 7.2% 47 0376 35 0435 31
SIM Aggressive Equity cappesdh:\r’Z'X Al 280 2.57% . 5 056% 5 1439% 1 13.18% 3  7.50% 2 1135% 33 563% 10 0.866 7 0062 2
SIM Moderate Equity SWIX 1,560  0.90% [ | 26 -3.75% 22 628% 11  090% 14  3.36% 21 11.60% 39 643% 36 0392 14 0277 21
STANLIB Core Equity v SWIX 2,676  0.26% | 40 -534% 42 053% 44  -3.62% 41 -0.51% 46 11.27% 32 653% 40  -1012 48 0628 43
STANLIB Enhanced Index v Cappesiz\r/(\ellx Al 3,366 -4.19% - 54 -10.03% 54 -1.76% 51 -543% 46  1.00% 36 1094% 25 620% 26 0003 24 0512 37
?cﬁ?tls ?:sg'“te Focus SWIX 3,993 1.15% I 19 3.10% 15 530% 20 220% 11  2.21% 30 11.18% 30 6.20% 26  -0.147 30 -0391 28

This document or any part thereof cannot be copied or distributed to anyone without written acknowledgement of its source. RisCura does not warrant the accuracy of the information contained herein. This document does not present investment

advice of any kind. Under no circumstances shall RisCura be liable for any damages (whether direct, consequential or incidental) suffered in the course or as a result of using the information and the user shall assume the full risk of relying on it in makin
an investment decision or in advising anybody in this regard. For more information please contact Fran Troskie at ftroskie@riscura.com or +27 21 673 6999. RisCura Solutions (Pty) Ltd and RisCura Invest (Pty) Ltd are authorised financial services

providers.
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Risk Ratio Sharpe Ratio #

Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year
(ZAR'm)

Sygnia Core Equity Fund SWIX 4,166  0.39% | 34 -437% 27  429% 26 -229% 36  0.21% 40 1149% 35 6.66% 43  -1.742 51  -0.550 39
\é:r':pcoas’i’t'zej Swix cappesdh:\r’Z'X Al 14200  1.80% . 12 -461% 29 -221% 52 -6.11% 51 - - - - - - - - - -
Vunani Core Equity v SWIX 246 1.77% B 13 24a% 12 281% 35 144% 12 2.48% 29 1098% 26 6.20% 26  -0069 27 -0377 27
ALSI 0.26% T 5.14% 6.44% 1.25% 4.86% 11.93%

ALSI Top 40 0.01% 5.22% 9.62% 11.28% 7.34% 12.83%

é‘r’sie”era' Equity Peer 0.90% I 3.87% 4.02% -0.11% 1.24% 9.67%

CAPI 0.19% | 4.57% 6.02% 0.88% 4.47% 11.06%

Capped SWIX All Share 0.67% ] 5.11% 1.40% 2.45% 1.05% 10.40%

FTSE/JSE SWIX 40 0.23% | -5.08% 3.79% -0.98% 2.52% 13.14%

FTSE/JSE SWIX Top 40 0.23% | -5.08% 3.79% -0.98% 2.52% 13.14%

RisCura Capped SWIX 0.49% ] -4.90% 2.61% -1.36% - -

SWIX 0.37% | 431% 4.34% 0.18% 2.64% 11.76%

r
I Should you need any additional data or related analysis, please contact Fran Troskie from |
| RisCura on ftroskie@riscura.com or +27 21 673 6999. |

* These products are invested in South African equities and a variety of equity benchmarks are used by the asset managers. The products are stand-alone products and not carve-outs from other products.
Performance is gross of fees and tax.

v GIPS compliant.

- No data available.

RISCURA



RisCView - South African Equity

Annualised 3-year Return

September 2019 - Page 04

8.40% —]
SIM Aggressive Equity Prescient Equity Quant
[ ]
ClucasGray Equity Prescient Fund .l—|ALSI Top 40
Rezco Equity @«|Fairtree Equity
6.40% — - - : : .-—|0Id Mutual RAFI40 Tracker
OMIG Premium Equity Kagiso Managed Equity Mergence CAPI Fund
Prudential Core Equity
SIM Moderate Equity
ena Capital Moderate Equity CA ctive gqm‘fy Vunani Core Equity
Sat/r'ur‘lﬂomentum Equity Fund
4.40% — CA SWIX
I / [ | ANI Equity Fund
Prudential Select Equity|
. \'. #, |Argon SA Equity Fund
Ave General Equity Peer Group )
Qasis Equityl—!. {&gronation Core Equity
OMIG Double Alpha SWIX40
2.40% — + t FTSE/ISE SWIX Top 40
’ )
ELECTUS Equity Portfelip  African Alliance Equity PresciefsFund
OMIG Managed Alpha Equity Abax Equity \ \nvestec Eqlity FTSE/ISE SWIX 40
STANLIB Enhanced Index} Allan Gray} -~ |Coronation Houseview Equity
Old Mutual SWIX tracker
0.40% —] Sygnia Absolute Focus Equity Fund
Sentio General Equity
ergence SWIX Fund
Afena Capital Unconstrat Y Edge RCIS Portable Alpha | QI Hedge Fund
1.60% —]| Old Mutual Fundamental EqUity _~Tannon ALSI Institu Posite N\ OM&.Customised Managed Alpha Investec Equity Value
Capped SWIX All Share .~ Sygnia Core Equity Fund @
STANLIB Core Equity
e
Mazi Asset Management Equity SWIX Com Foord Specialist Domestic ity
PSG SA Equity Fund _~ Nedgroup Investments Private Wealth Equity Fund
-3.60% I I I I I I I I I
3.80% 5.50% 7.20% 8.90% 10.60% 12.30% 14.00% 15.70% 17.40% 19.10%

Annualised 3-year Risk

RIS



