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

Abax Equity Fund Cappesiz\r’\:x Al 9,614  2.35% . 22 256% 19  18.12% 32 26.48% 43  2.56% 54 17.34% 17 10.94% 28  -0.906 53 -0.096 56
CSISUAQ eSSEt Management ALSI 3,677  1.88% I 37 2.15% 25 19.12% 25 29.82% 29  9.09% 12 17.99% 26 10.84% 26 0197 26 0255 12
Aeon Active Equity Fund SWIX 16,542 1.01% | 47  044% 46  13.60% 49 21.56% 51  5.47% 31 1694% 11 931% 6 0024 31 0060 33
:23;:2;3 Al SWIX 241 2.13% l 31 058% 43 13.40% 53 20.17% 53  5.24% 34 17.63% 20 10.47% 18 0004 33 0053 35
;\:2::.2 rﬁ"F'zzze Equity ALSI 589  0.06% ‘ 52 -1.99% 55 975% 56 11.59% 56  6.41% 23 1462% 1 698% 1 0319 44 0105 25
Alexander Forbes Capped SWIX Al
Investments Pure Equity PP ahore 9,169  1.33% 43 217% 24 21.47% 18 33.59% 20  5.52% 30 18.81% 37 11.42% 37 0038 30 0075 29
Local
ggi:’eftriiy;ﬁ:fy“ ALSI 40,731  2.65% . 17 097% 38 19.62% 21 33.73% 19  2.42% 55 2046% 51 14.02% 53  -0.640 50 -0.057 53
Aluwani Equity Fund FTSET/;iE 4SOW'X 415 1.93% I 36 0.11% 47 13.41% 52 19.20% 54  4.98% 40 15.94% 5 885% 4 0568 16  0.025 43
Argon SA Equity Fund v SWIX 1,128  2.18% [ | 28 090% 39 14.16% 47 2231% 48  5.34% 32 1860% 35 11.02% 29  0.090 28 0064 31
f\xlfti;ft?tﬂa’oizsccl'e"t Fund = s 1,19  1.67% I 41 423% 6 3075% 4 4277% 6  1043% 10 1932% 42 1325% 50 0270 25 0317 10
Cannon ALSI Institutional
Compsite ALSI 26 6.88% 3 653% 2 3202% 2 4473% 4 2.93% 53 18.69% 36 12.57% 44  -0.424 47  -0.056 52
(F:L“nc(j'SGray Equity Prescient SWIX 640  5.06% - 4 336% 11 29.26% 5 51.18% 2  5.53% 29 19.26% 41 13.34% 51 0074 29 0082 27
Eg;?t';a\fm Aggressive Cappesiz\r’Z'X Al 12,531 2.08% l 33 326% 13 21.92% 15 38.82% 13  12.62% 8 1800% 27 10.53% 22 1425 4 0432 8
Coronation Core Equity v SWIX 788 2.26% [ | 25 138% 34 1648% 41 28.10% 37  7.03% 21 1659% 7 10.05% 12 0536 19 0147 21
::L?tr;a\f“’" Houseview cappi‘:}::’:“ Al 25,855  1.79% I 40 211% 26 2077% 19 37.06% 14 11.03% 9 17.29% 15 9.80% 9 0.907 10 0359 9
(El?ﬁi EBIRE LR cappes‘:]:\r’\é'x Al 800 1.31% I 4 072% 41 1872% 27 30.07% 27 8.18% 16 2001% 46 11.97% 42 0663 13 0206 16
Element Equity v SWIX 60  2.44% [ 20 275% 17 2418% 9  32.30% 24  5.62% 28 16.15% 6 1075% 25 0019 32 0067 30
Fairtree Equity Cappei:\r’;”x Al 21,995 -1.98% l 55 234% 56 16.38% 42 30.24% 26 18.29% 2 2727% 56 1425% 54 1064 6 0540 3
Egzirglipec'a"“ Domestic ALSI 6,639 1.97% . 35 298% 15 17.84% 38 29.74% 31  3.27% 52 15.60% 4 970% 8  -0.864 52 -0.082 54
Eiﬁ'j" WEIE U7 SWIX 6,239  1.08% I 45  126% 35 1856% 29 41.45% 8  14.47% 5 2005% 47 13.71% 52  1.052 7 0493 5
Eiﬁﬁiﬁch Capped SWIX Cappe;:]:\r’;f'x Al 1,993 2.18% l 28 144% 33 1551% 44 27.91% 38  4.26% 46 18.09% 28 11.40% 36  -0.680 51 0006 46
gﬁﬁ:}g;’;ga' Equity SWIX SWIX 176 2.18% l 28 1.16% 36 1832% 30 27.66% 39  3.70% 49 1826% 30 1159% 40  -0.380 45 -0.022 48
Mergence CAPI Fund v CAPI 1,358 0.47% | 49  2.70% 18 19.51% 23 30.41% 25  7.46% 19 17.91% 24 9.92% 10 0683 12 0170 19
Mergence SWIX Fund v SWIX 1,748 2.61% [ | 18 158% 30 14.84% 45 23.62% 45  4.16% 47 17.30% 16 10.18% 14  -0.465 49 0009 47
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Market
Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(ZAR'm)

Downside Information

Risk Ratio Sharpe Ratio #

Nedgroup Investments FTSE/ISE SWIX 1,018 2.33% 23 158% 30 17.94% 36 33.17% 22  3.70% 49 17.20% 14 11.05% 30 0583 15 -0.035 51
Private Wealth Equity Fund Top 40

Ninety One Equity v SWIX 30222 2.72% [ | 15 323% 14 2269% 13 36.11% 15 10.29% 11 19.74% 43 1155% 39 0984 8 0304 11
Ninety One Value Equity v ALSI 4437 -084% | 54 -1.55% 53 2173% 17 40.13% 10  14.46% 6 2338% 54 14.43% 55 0549 17 0453 7
Oasis Specialist Domestic AR

Equity\‘l’ Equity Peer 10,196  1.99% 34  105% 37 17.88% 37 2667% 41  523% 35 1557% 3  855% 3 -0.465 48 0037 40

Group
2:\;’1‘: \fusmm'sed Managed Cappe;:]:\rznx Al 15,684  2.23% . 27 2.09% 27 1970% 20 29.89% 28  6.42% 22 1847% 33 11.11% 31 0415 20 0119 22
\?M'G Bloufelia Al SHFED) FIEE J:g SWiX 671  -0.14% | 53 -1.97% 54 10.03% 55 17.06% 55 4.89% 43 17.65% 21 10.05% 12 0619 14 0033 41
OMIG Fundamental Equity cappi‘:}::’:“ Al 40,938  4.33% - 6 3.92% 8 23.92% 10 3547% 16  4.28% 45 19.08% 40 1257% 44 0303 42 0017 45
Sx:aMa"agEd A Cappes‘:]:\r’\é'x Al 1,843 2.25% . 26 2.03% 28 1952% 22 29.80% 30 6.18% 25 1848% 34 11.15% 33 0303 23 0107 24
. . Capped SWIX All

OMIG Premium Equity v ahore 1,112 1.82% 38 173% 29 1652% 40 26.62% 42 7.09% 20 17.14% 12 1051% 21 0545 18 0152 20
OMIG RAFI40 Tracker v SWIX 1,130  3.33% [ ] 12 553% 4 2757% 6 42.02% 7  8.10% 17 2135% 52 1293% 48 0410 21 0203 17
OMIG SWIX tracker v SWIX 400 0.34% | 51 -096% 52 12.96% 54 22.04% 49  5.01% 39 1743% 19 1037% 16  -1.419 54 0039 39
Ei:ﬁ;g:t:r”e VELRRIET 7 SWIX 4512 4.20% - 9 332% 12 2243% 14 39.14% 12  3.29% 51 19.78% 44 13.07% 49 0195 40 -0.025 49
Eﬁiii,'ﬁ?.ttfire Equity SWIX 1,845  0.37% | 50 -0.79% 50 13.42% 51 22.44% 47  5.70% 26 17.39% 18 1031% 15  0.800 11 0076 28
Ezizc'e”t = eV ALSI Top 40 781 -2.57% . 56 -0.81% 51 13.73% 48 21.40% 52  8.50% 14 1765% 21 9.04% 5  -0090 36 0224 14
Sr”de"t'a' Core Equity SWIX Cappesiz\r/\élx Al 9,562 4.24% - 8 377% 9  2546% 8 39.95% 11  5.04% 38 2033% 50 12.83% 47  -0.017 34 0063 32
E;‘:ﬁ;”\f’a' DRI Cappesiz\r';”x Al 4,648  4.31% - 7 405% 7 2706% 7 43.01% 5  569% 27 19.94% 45 12.45% 43 0118 27 0091 26
PSG SA Equity Fund SWIX 112 6.91% e 2 s9s% 3 3130% 3 5051% 3 0.44% 56 24.32% 55 16.64% 56  -0.237 41  -0.090 55
Rezco Equity ; 1,354 3.02% [ | 13 226% 23 18.12% 32 2893% 34 16.28% 3 1543% 2 7.74% 2 ; - 0684 2
Sentio General Equity SWIX 1,000,214  1.03% | 46 0.89% 40 16.14% 43 26.33% 44  5.26% 33 17.19% 13  9.99% 11  -0.020 35 0051 36
SIM Aggressive Equity cappes‘:j\r’\é'x & 672 7.48% - 1 710% 1 39.81% 1 57.82% 1 21.13% 1 2152% 53 12.75% 46  2.195 1 0735 1
SIM Moderate Equity SWIX 5704  1.81% [ | 39 045% 45 18.00% 34 27.01% 40  822% 15 18.40% 32 1049% 20 1340 5 0209 15
:'q'\ﬂltsjt;:; znsme”t“m Cappe;:]z\r?x Al 2,141 0.76% I 48 -029% 49 13.52% 50 21.96% 50  4.97% 41 1889% 38 11.86% 41  -0.108 37 0049 38
SIM Unconstrained Equity SWIX 60  4.09% [ ] 10 362% 10 2364% 11 40.65% 9  7.80% 18 16.80% 10 10.55% 23 0394 22 0190 18
STANLIB Core Equity v SWIX 1,640  3.01% [ ] 14 241% 20 17.95% 35 29.42% 33  3.98% 48 16.60% & 10.46% 17  -0.308 43 0026 50
STANLIB Enhanced Index v cappi‘:}::’:“ Al 1,154  2.28% . 24 238% 21 1869% 28 28.88% 35  4.94% 42 1663% 9 963% 7 0192 39 0029 42

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 #

2‘(;?1?:3 ?:;Z'“te Focus SWIX 5339 2.10% l 32 147% 32 18.23% 31 29.48% 32  8.70% 13 17.93% 25 1073% 24  0.951 9 0235 13
Sygnia Core Equity Fund SWIX 4856  1.43% [ | 42 011% 47 1447% 46 23.56% 46  4.64% 44 17.69% 23 10.48% 19 0423 46 0021 44
lr”ﬁ'eee”era' eyl cappes‘:]:\r’Z'XA” 852  2.42% . 21 058% 43 1879% 26 3236% 23  14.66% 4 2014% 48 11.11% 31 1733 3 0495 4
E;‘ﬂft':sfr:;":t't”t'°”a' cappe&::’!'“” 4,413 2.45% . 19 0.63% 42 19.38% 24 3325% 21 14.33% 7 2022% 49 1132% 35 1771 2 048 6
\é;er:p(;i’i)tlttea\l/capped S capp:i::’g'“” 8,969  2.68% . 16 2.84% 16 23.40% 12 3472% 18  5.10% 36 18.14% 29 11.15% 33  -0.116 38 0049 37
\é;:napnc;s(i:taepsed Swix - 2,684  4.42% - 5 429% 5  21.84% 16 3510% 17  5.08% 37 19.02% 39 11.50% 38 ; - 0055 34
Vunani Core Equity v SWIX 305 3.62% [ 11 232% 22 17.14% 39 28.23% 36  6.31% 24 1833% 31 10.88% 27 0270 24 0113 23
ALSI 174% -0.12% 15.88% 25.16% 8.17% 17.81%
ALSI Top 40 239% -0.58% 14.53% 22.61% 8.53% 17.89%
é‘:zlﬁ)enera' Equity Peer 2.29% . 1.86% 19.60% 31.44% 7.16% 17.74%
CAPI 08% I 1.08% 18.84% 29.86% 10.61% 30.60%
Capped SWIX All Share 2.02% [ ] 1.51% 18.60% 30.80% 5.47% 18.68%
FTSE/ISE SWIX 40 1.25% ] 0.30% 16.29% 27.41% 7.51% 26.23%
FTSE/JSE SWIX Top 40 1.25% ] 0.30% 16.29% 27.41% 7.51% 26.23%
SWIX 0.38% | -0.87% 13.41% 22.61% 5.25% 17.51%

r
I 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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