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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year . . Sharpe Ratio #
(ZAR'm) Risk Ratio

Abax Equity Fund Cappesiz\r’\ef'x Al 8,582 -0.52% I 0.11% -10.03% 653% 41  -3.48% 16.44% 11.00% 28 0375 37 -0.542 48
CSISUAQ eSSEt Management ALSI 3,329 -0.82% I 26 219% 13 -629% 21 0.18% 17  181% 11 16.88% 26 1097% 26  -0.117 33  -0.208 12
Aeon Active Equity Fund SWIX 11,839  -1.28% [ | 32 037% 35 -1.62% 7  181% 11  147% 12 1610% 16 921% 6 0441 15 -0249 18
:23;:2;2 Al SWIX 178 -2.71% - 56 0.34% 36 5.10% 16 -0.16% 19  0.39% 23 17.73% 40 10.64% 21 0297 20 -0270 22
Afena Capital Equity CAPI v CAPI 329 -0.14% | 13 030% 37 -12.22% 46 -1095% 51  -2.40% 39 1576% 9 11.15% 30  0.606 10 -0.500 43
Cfnecr;angtar‘:i;ae' - Cappes‘:]z\rzlx Al 1271 0.49% I 7 1.08% 24 -1650% 53 -1595% 56 -5.84% 56 15.88% 11 12.26% 44  -0.696 44 0719 55
’;:;'Sccaizrﬁ";z';ff Equity ALSI 169  -3.50% - 58 0.18% 40 567% 3 7.18% 5  4.48% 5 1443% 3 7.12% 1 0296 21 -0.093 6
Alexander Forbes . Capped SWIX All

Investments Pure Equity ahore 9,666 -1.53% 37  091% 27 -932% 35 -3.98% 30 -3.82% 48 17.34% 35 11.46% 37  -0.826 46 0525 46
Local

Q!i:‘eftriacy; Z?f;aJ'St ALSI 40,848  -0.12% | 12 122% 21 -1545% 51 -11.19% 52 -3.91% 50 19.24% 50 14.02% 55  -0.836 47  -0.457 39
ALUWANI Equity Fund ; 369 -1.71% [ 45 156% 56 -2.21% 9  133% 12 2.05% 10 1589% 12 9.11% 5 ; - 0218 13
Argon SA Equity Fund v SWIX 785  -1.59% [ | 39 -081% 52 -7.68% 30 -149% 23  0.36% 24 1825% 45 11.07% 29 0274 22 -0259 19
X'fti:‘ft?tﬂa’o::?sccl'em Fund = s 879  0.37% I 8 699% 3  -7.99% 31 -404% 31 2.32% 8 16.69% 23 1300% 51 0008 30 0176 9
Cannon ALSI Institutional

Compsite ALSI 25 -1.15% 30 121% 22 -19.92% 57 -17.61% 58  -7.74% 57 1596% 13 12.46% 46  -1.186 50 -0.840 58
EL“:;SGray Equity Prescient SWIX 453 0.66% I 5 053% 50 -21.01% 58 -1594% 55 -3.66% 46 17.06% 29 1331% 53  -0.406 40 0523 45
E:L‘i’t';a\f"’" Aggressive Cappesiz\r/\élx Al 9,117 -0.51% I 19 315% 8  -3.97% 11 254% 8  0.55% 20 16.08% 15 1047% 15 0528 11  -0.304 27
Coronation Core Equity v SWIX 626 -0.24% | 15 070% 29 -494% 15 049% 15  0.64% 18 1631% 18 1037% 14 0323 19 0292 26
Coronation Houseview  Capped SWIX Al 22,710  -0.47% 18 2.16% 14 -334% 10 343% 7  0.62% 19 1513% 6 9.69% 8 0476 12 -0329 29
Equity v Share

g‘?ﬁi ERIHEI AT R'sc“;flvc&ppe‘j 794 2.57% - 53 329% 7  -451% 13 1.93% 10 0.17% 27 1930% 51 11.96% 42 . - 0244 16
Element Equity v SWIX 49 -2.10% [ ] 49 3.04% 58 -1870% 56 -15.61% 54  -3.45% 44 1460% 4 1073% 24  -0.407 41 0626 53
Fairtree Equity Cappes‘:]z\rﬁ'x Al 15,627 -2.16% . 51 9.82% 1 7.72% 2 2156% 1 11.53% 1 2698% 58 1440% 56 1258 4 0285 1
E:Eirg/s\'/pec'a"“ Domestic ALSI 5,844  -0.60% I 23 -038% 48 -899% 33 -500% 37 -551% 54 1525% 7 10.00% 10  -1.472 54 0736 56
Ezﬁ'f MEREZE (7 SWIX 4,387 1.16% I 3 340% 6 -12.62% 47 -4.18% 33 2.44% 7 1935% 52 13.91% 54 0404 17 -0.123 7
'(‘:Zgr:;‘;:?e'cva Capped SWIX Capp‘“'s‘:]:\rg'x Al 1,087  -0.70% I 24 107% 25 -1101% 40 -454% 35  -3.06% 42 1690% 27 1146% 37 0395 39 0497 42
gﬁj:)g:i‘t’ga' Equity SWIX SWIX 246 -2.88% - 57 -0.88% 53 -1089% 39 -6.78% 42 -4.25% 52 17.36% 36 11.72% 41  -1.197 52 0550 50
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LELE Downside Information
Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year . X Sharpe Ratio #
(ZAR'm) Risk Ratio

Mergence CAPI Fund v CAPI 1,078  -0.15% | 14 052% 33 -424% 12 -0.85% 20  0.40% 22 16.04% 14 956% 7 0676 9 0316 28
Mergence SWIX Fund v SWIX 2,183 -0.55% | 21 -1.06% 54 -6.92% 26 -4.28% 34 -1.83% 33 1687% 25 1035% 13  -0.739 45 -0.425 35
Nedgroup Investments FTSE/ISE SWIX 1,044  -1.43% 33 138% 20 -11.26% 42 -1078% 50  -5.64% 55 16.63% 22 1144% 35 0376 18 -0.669 54
Private Wealth Equity Fund Top 40

Ninety One Equity v SWIX 21,872 -1.67% [ | 41 298% 9  525% 18 094% 13  1.43% 13 1868% 47 11.57% 40 0409 16 -0.192 10
Ninety One Value Equity v ALSI 4,051  2.35% P 2 ou% 42 17.81% 54 -7.09% 43 0.55% 20 23.28% 57 14.90% 57  -0.033 31 -0.148 8

. . . Ave General
(E);j::ys\fec'a"“ e 8,165 -1.04% I 28 -185% 57 -6.25% 20 -416% 32  -0.62% 32 1433% 1 872% 3 0055 26 -0.442 37
Group

S:ii'n”t”a' Fundamental Cappes‘:]:\rﬁlx Al 32,299  -0.32% I 16 0.65% 31 -1455% 50 -10.73% 49  -4.00% 51 17.52% 38 12.47% 48 0534 42 -0527 47
S'd UCEN UL L 7 SWIX 836  0.61% I 6 114% 23 -11.40% 43 -7.40% 44  -0.02% 28 1863% 46 12.42% 45 0100 25 -0.268 20
Old Mutual SWIX tracker v SWIX 397 -1.67% [ | 41 -037% 47 -672% 23 -2.31% 28 -0.51% 31 17.25% 32 1061% 20  -1244 53 -0.334 31
2:\:}'1? fusmm'sed L ENEL Cappesiz\r'Z'X Al 12,573 -1.56% . 38 1.85% 17  7.29% 28 2.18% 26  -2.28% 38 17.21% 31 11.23% 32 0024 29 0439 36
\?M'G Double Alpha SWIX40  FTSE/ Jjg Swix 622 -2.04% . 48 040% 34 215% 8  2.51% 9  1.28% 14 17.84% 42 1030% 12  0.819 7 0219 14
(E)x:s,Ma"agEd alebe Cappes':]:\r’zlx il 1,572 -1.52% . 36 192% 16 -7.15% 27 -2.11% 25  -2.90% 41 17.20% 30 11.24% 33 0257 35 -0.476 41
OMIG Premium Equity v Capp‘“'s‘:]:‘r"ef'x Al 777 -0.82% I 26 297% 10 -522% 17 029% 16  1.00% 16 1634% 19 10.53% 16 1424 1 0269 21
zz:z;z:;‘t:”e Value Equity SWIX 1,911  2.55% - 1 201% 15 -1595% 52 -12.63% 53 -5.33% 53 18.06% 43 12.95% 50 0671 43 -0.582 51
zgicp'z:ttec‘\’/re Equity SWIX 1,744  -1.62% . 40 -0.09% 43  -6.00% 19 -127% 22  0.21% 26 17.28% 33 1056% 17  1.304 3 0292 25
Egizc'em Equity Quant ALSI Top 40 130 -1.81% . 47 061% 32 106% 4 573% 6  2.25% 9 1621% 17 888% 4 0238 23 0198 11
\F:'”de”t'a' Core Equity SWIX cappesi:\r’\é'x Al 8,985 -0.77% I 25  -034% 46 -12.77% 48  -9.84% 47  -2.76% 40 18.77% 48 12.83% 49  -0.034 32 -0412 32
E;‘:}?&"\f’al Des cappes‘:]:\r’\é'x Al 4353  -0.35% I 17 -117% 55 -13.93% 49 -10.21% 48  -3.06% 42 18.08% 44 12.46% 46  -0.167 34 0452 38
PSG SA Equity Fund SWIX 63 0.32% | 9 545% 4 -1856% 55 -17.22% 57 -11.06% 58 21.22% 56 16.56% 58  -0.839 48 -0.751 57
Rezco Equity - 617 -1.74% [ | 46 7.18% 2 852% 1 1526% 2  8.87% 2 1442% 2 759% 2 - - 0194 2

iztnr('jxvmme"t”m Equity cappesiz\r’\:x Al 2,028  -2.16% . 51 155% 19 -12.12% 45 -6.27% 40  -0.44% 30 18.82% 49 12.17% 43 0462 13  -0.287 24
Sentio General Equity SWIX 7,811  -1.51% [ | 35  -0.62% 51 -6.54% 22 -475% 36 -0.14% 29 16.54% 21 1024% 11 0035 28 -0333 30
SIM Aggressive Equity Capp‘asi::’glx Al 397  -1.08% I 29 403% 5  921% 34 -008% 18  4.30% 6 19.92% 55 13.06% 52  0.931 6 -0026 5

Sim Moderate Equity SWIX 4872 -2.12% [ 50 -0.16% 45 -4.66% 14 091% 14  0.84% 17 17.77% 41 10.64% 21 0687 8  -0244 15
SIM Unconstrained Equity SWIX 473 0.13% | 11 090% 28 -11.76% 44 872% 46 -2.17% 37 1508% 5 10.58% 19  -0.373 36 -0515 44
STANLIB Core Equity v SWIX 1,707  -1.69% [ 43 066% 30 -9.76% 36 -7.90% 45 -3.73% 47 1576% 9 10.56% 17  -0.941 49 0588 52

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

Downside Information

Risk Ratio Sharpe Ratio #

STANLIB Enhanced Index v Cappesiz\r’Z'XA" 2,677  -1.50% . 34 012% 41 -806% 32 -2.52% 29  -1.92% 35 1566% 8 9.81% 9 0036 27 -0476 40
2‘(;?1?:3 ?:;Z'“te Focus SWIX 4298 -1.23% l 31 160% 18 -6.76% 24 -1.10% 21  111% 15 17.03% 28 10.73% 24 0461 14 -0245 17
Sygnia Core Equity Fund SWIX 2,724  -1.70% [ 44 -039% 49  -6.77% 25 -2.29% 27  -1.90% 34 17.30% 34 10.69% 23  -1.193 51 -0.414 33
lr”ﬁ'eee”era' eyl capp:‘:}::’!'“” 583 -2.66% - 55  277% 12 -0.16% 5 827% 3  5.06% 3 19.46% 54 1131% 34  1.151 5 0003 3
E;‘ﬂft':sfr:;":t't”t'°”a' cappe&::’!'“” 3,325  -2.62% - 54 296% 11 -081% 6 7.64% 4  5.00% 4 1941% 53 1145% 36 1312 2 0000 4
\é;er:p(;i’i)tlttea\l/capped S capp?:\rﬁl“” 7,604  -0.56% I 22 094% 26 -1004% 38 -562% 39 -3.86% 49 16.86% 24 11.15% 30  -0.389 38 -0.547 49
::/z:napnclsci?epsedSwm ; 1,346  0.84% I 4 023% 38 -11.17% 41 -555% 38  -2.07% 36 17.51% 37 11.53% 39 ; - 0416 34
Vunani Core Equity v SWIX 240 0.25% | 10 020% 39 -7.49% 29 -1.90% 24  0.32% 25 17.52% 38 10.98% 27 0183 24 0279 23
ALSI -1.58% [ ] 0.67% -2.51% 2.56% 2.37% 16.73%

ALSI Top 40 -1.67% [ | 0.63% 1.00% 5.59% 2.04% 16.52%

é‘:zlﬁ)enera' Equity Peer 0.96% I 1.19% -8.12% 3.51% 1.22% 16.50%

CAPI -1.20% [ | 1.36% -46.47% -43.92% -16.39% 29.28%

Capped SWIX All Share 1.07% | 1.01% -9.78% -5.02% 2.38% 17.45%

FTSE/ISE SWIX 40 1.24% [ 0.19% -37.44% 34.52% 13.17% 25.75%

FTSE/JSE SWIX Top 40 -1.24% [ ] 0.19% -37.44% -34.52% -13.17% 25.75%

RisCura Capped SWIX -1.24% [ | 0.58% -7.50% -2.91% = =

SWIX -1.63% [ ] -0.33% -6.64% -2.19% -0.39% 17.32%

r
| Should you need any additional data or related analysis, please contact Fran Troskie from I
| 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.
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