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

Downside Information

Risk Ratio Sharpe Ratio #

Abax Equity Fund Cappesiz\rﬁ'x Al 9,478  3.29% . 20 3.68% 34 19.66% 33 3501% 37  6.68% 52 16.84% 19 1057% 26  -0.761 52 0140 53
C:Sui eSSEt Management ALSI 3,645  2.93% . 28 2.54% 42 19.89% 32 37.34% 32 12.00% 16 17.73% 29 10.73% 29 0098 34 0416 17
Aeon Active Equity Fund SWIX 17,082 3.69% [ 17  254% 42 1533% 46 31.66% 43  9.75% 29 1642% 10 886% 6  -0.002 29 0310 26
:(:Si’;ys;':ﬂ; Al SWIX 243 2.20% l 42 263% 41 13.95% 52 26.89% 52  9.03% 40 17.07% 22 10.11% 20  -0.183 36 0268 42
;\:2::.2 :t"F'z:Ze Equity ALSI 611  4.09% - 13 3.80% 32 13.86% 53 23.73% 54 10.33% 22 1433% 1 677% 1  -0370 46 0370 20
Alexander Forbes

. Capped SWIX All
Investments Pure Equity ahore 9,178  3.55% 19 3.81% 31 2445% 19 45.12% 17  9.68% 30 1841% 36 1121% 37 0269 22 0293 31
Local
g!i:’eftri"’cy;ﬁffy“ ALSI 40,383 3.78% . 16 7.62% 12 2541% 17 4543% 16  6.56% 53 20.26% 50 13.99% 52  -0.618 50 0145 52
Aluwani Equity Fund FTSET/(JJZE 4SOW'X 404 2.23% l 40  1.09% 51 12.47% 54 2413% 53  9.50% 33 14.96% 3  7.85% 3 0530 16 0311 25
Argon SA Equity Fund v SWIX 1,139 230% [ 39 383% 30 16.01% 43 30.84% 46  9.30% 36 18.08% 34 10.71% 28  -0.039 30 0276 37
f\xlfti;:t?tﬂa’o:;‘isccl'e"t Fund = s 1274 7.03% - 3 877% 8 39.88% 3 61.66% 3  14.93% 10 1936% 43 1321% 49 0276 20 0533 10
Cannon ALSI Institutional
Compsite ALSI 27 1.17% 54 1012% 5  3602% 4 5425% 8  6.08% 54 18.42% 37 12.50% 44  -0.495 48 0114 54
EL‘:;SG“V Equity Prescient SWIX 661  3.07% . 26 1013% 4 3550% 5 57.66% 4  9.78% 26 1897% 40 13.28% 50  0.065 28 0298 30
E:L?t';a\f"’” Aggressive Cappesiz\r’Z'X Al 12,979  5.11% - 8 580% 18 2637% 16 5052% 11  16.63% 8 17.78% 30 10.40% 23 1438 5 0643 7
Coronation Core Equity v SWIX go1 311% [ 23 418% 27 17.02% 40 32.41% 42  11.55% 18 1574% 6 938% 10 0547 15 0421 16
::L‘i’tr;a‘f'on Houseview cappi‘:}::’:'x Al 26,643  5.51% - 5  7.80% 11 27.91% 13 52.74% 9  16.30% 9 16.94% 20 9.60% 12  1.097 7 0648 6
g‘?ﬁ‘: EBIRE LR Cappes‘:]:\r’\é'x Al 581 2.89% . 30 136% 49 1878% 36 3852% 30 13.38% 12 19.08% 41 11.19% 36  1.094 8 0464 15
Element Equity v SWIX 63 423% [ 12 10.82% 3  3433% 6 4961% 12  8.97% 43 1632% 9 1078% 30  -0.082 33 0270 41
Fairtree Equity Cappesiz\r’;f'x all 22,127  5.97% - 4 311% 55 15.04% 47 3451% 40 20.97% 2 27.41% 55 14.44% 54  0.938 9 0628 8
E:‘Jirt‘isvpec'a"“ Domestic ALSI 6,221  1.27% I 52 6.08% 16 22.59% 22 39.15% 28  8.98% 41 1470% 2  899% 7 0522 49 0281 36
Eiizo WEIE U7 SWIX 7,006  7.82% - 2 957% 6  2852% 12 4921% 14  20.07% 3 2001% 49 13.63% 51  1.113 6 0744 3
'(':Zgrz;‘(’):zcva Capped SWIX CappeS(:]z:IZIX Al 2,011 2.23% l 40 320% 35 16.66% 41 3521% 36  7.84% 49 17.65% 27 11.18% 35 0703 51 0203 49
gﬁﬁ:}g;’:ga' Equity SWIX SWIX 179  3.10% . 25 3.69% 33 20.07% 31 3677% 35 8.46% 45 17.55% 26 11.06% 34 0275 40 0236 45
Mergence CAPI Fund v CAPI 1360 4.25% [ 11 3.07% 38 2259% 22 4272% 23 11.75% 17 17.52% 25 9.64% 13 0700 12 0404 18
Mergence SWIX Fund v SWIX 1668 211% [ 43 480% 24 17.29% 38 30.89% 45  8.84% 44 1659% 15 9.70% 14  -0316 42 0259 44

RISCURA



RisCView - South African Equity October 2021 - Page 02

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

Downside Information

Risk Ratio Sharpe Ratio #

Nedgroup Investments FTSE/ISE SWIX 1,036  3.11% 23 595% 17  22.11% 26 40.26% 25  9.11% 39 16.43% 12 1048% 25 0603 13 0276 39
Private Wealth Equity Fund Top 40

Ninety One Equity v SWIX 29636 1.85% | 45  267% 40 22.62% 21 43.19% 21  13.92% 11 19.19% 42 11.23% 39 0811 11 0487 11
Ninety One Value Equity v ALSI 4832 1013% [N 1 806% 10 3265% 7 5518% 5  16.94% 7 23.94% 53 1441% 53 0434 19 0545 9

. . . Ave General
(E);j::ys\‘l’ec'a"“ BRI |y e 10,396  3.29% l 20 5.80% 18 22.28% 25 36.84% 34  9.79% 25 1503% 4 819% 4  -0337 45 0327 23
Group

OMIG Double Alpha SWIX40  FTSE/ISE SWIX 671  2.36% . 38 0.19% 53 10.38% 55 22.95% 55  9.76% 28 1671% 16 9.20% 8 0600 14 0309 27
v 40 . (] . 0 . 0 . 0 . (] . 0 . (] . .

OMIG Fundamental Equity Cappes‘:]:\r’\é'x Al 40,594  1.18% I 53  525% 23 25.02% 18 44.41% 18 8.06% 46 1855% 38 12.35% 42 0260 38 0214 46
S;\ft';ma“aged Alpha cappi‘:}::’:“ Al 18,062  2.44% . 37 3.16% 37 2058% 30 39.65% 27  9.78% 26 18.02% 32 1090% 31 0274 21 0301 28
OMIG Premium Equity v Cappes‘:]:‘rg'x Al 1,135  2.04% I 44 229% 45 17.05% 39 33.60% 41 10.75% 21 1658% 14 10.18% 21 0509 17 0365 21
OMIG RAFI40 Tracker v SWIX 1136 1.08% [ 55 4.14% 28  2856% 11 54.85% 7  11.12% 20 21.02% 51 12.90% 47 0255 24 0343 22
OMIG SWIX tracker v SWIX a00 284% [N 31 165% 47 14.43% 51 28.80% 51  9.39% 35 1678% 18 9.88% 16  -1.474 53 0288 34
22222‘33”6 Value Equity SWIX 4677 5.17% - 7 947% 7 2861% 10 4953% 13  7.43% 51 19.67% 46 13.04% 48 0210 37 0183 51
E;i;‘:g:lttgsre Equity SWIX 1,800  2.55% . 35 133% 50 1451% 50 28.87% 50  9.96% 23 1673% 17 9.82% 15 0484 18 0320 24
Ezisdc'e”t Equity Quant ALSI Top 40 788 4.90% - 9 -173% 54 1471% 49 31.45% 44  13.20% 13 17.12% 23  845% 5 0302 41 0486 12
Sr”de"t'a' Core Equity SWIX Cappesiz\r';”x Al 9,686  2.57% . 34 7.11% 14 28.92% 9 51.28% 10  9.62% 31 19.81% 48 12.63% 45 0197 26 0284 35
E;‘:ﬁ;”\f'a' Deep Value Cappesiz\r/\élx Al 4,767 3.97% - 14 826% 9 31.86% 8 5510% 6  9.91% 24 19.63% 44 1235% 42 0245 25 0298 29
PSG SA Equity Fund SWIX 18 357% [ 18 1468% 1  40.84% 2 69.61% 2  4.13% 55 24.38% 54 16.74% 55  -0.266 39 0066 55
Rezco Equity ; 1436 174% [l 50 6.66% 15  22.30% 24 40.69% 24  19.67% 4 1506% 5  7.67% 2 ; - 0902 2
Sentio General Equity SWIX 993953  2.45% [l 36 040% 52 1541% 45 29.89% 49  9.41% 34 16.42% 10 928% 9 0119 35 0292 32
SIM Aggressive Equity Cappes‘:j\r’;f'x Al 767  3.96% - 15 1352% 2 47.67% 1 7552% 1  25.41% 1 2123% 52 12.75% 46  2.203 1 0917 1
SIM Moderate Equity SWIX 6224 281% [ 32 475% 25 21.40% 28 37.92% 31 13.20% 13 17.69% 28 10.05% 19 1453 4 0476 13
z'q'\ﬂltsjt;:; Zﬂfme”t“m Cappe;:]:\r'Z'X Al 2,125  2.90% . 29 3.17% 36 1624% 42 34.64% 39  9.56% 32 1832% 35 11.56% 41  0.104 27 0289 33
SIM Unconstrained Equity SWIX 62 312% [ 22 7.13% 13 27.26% 14 47.87% 15 11.32% 19 16.49% 13 1045% 24 0262 23 0397 19
STANLIB Core Equity v SWIX 1651 3.04% [ 27  3.85% 29 18.90% 35 37.18% 33  7.94% 48 16.04% 7 10.03% 18  -0.388 47 0211 47
STANLIB Enhanced Index v Cappes‘:]z\r":'x Al 986  1.79% I 49 1.68% 46 17.99% 37 34.86% 38  7.96% 47 1620% 8  939% 11  -0318 43 0211 48
:‘;i’l‘t's ?:rfg'“te Focus SWIX 5143 4.46% - 10 458% 26 21.10% 29 40.16% 26  13.09% 15 17.47% 24 1037% 22 0911 10 0475 14
Sygnia Core Equity Fund SWIX 4732 279% 33 276% 39 1598% 44 30.56% 48  9.18% 38 16.99% 21 9.94% 17  -0321 44 0276 37

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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Risk Ratio Sharpe Ratio #

ImfﬂeGe"era' Equity Fund Cappesiz\r’Z'XA" 903 1.83% I 47 527% 22 22.11% 26 42.87% 22 18.72% 5 19.66% 45 1097% 32  1.700 3 0691 4
E;‘:}T:str:;”\ft't“t'o"a' Cappesiz\r’;”“" 4,479 1.83% I 47  532% 21 2271% 20 4373% 20 18.28% 6 1977% 47 1121% 37  1.707 2 0669 5
\C/E::piiﬂza\'/cappe‘j Swix Cappesiz\r’;”“” 1,060  5.30% - 6 579% 20 27.13% 15 43.97% 19  8.98% 41 1802% 32 11.02% 33  -0.047 31 0260 43
\C/Z;ap";gfepse‘j Swix ; 2,539 1.30% I 51 232% 44 19.38% 34 38.70% 29  7.56% 50 18.69% 39 11.34% 40 ; - 0187 50
Vunani Core Equity v SWIX 299 18a% M 46  1.65% 47 1492% 48 30.70% 47  9.20% 37 17.92% 31 1062% 27  -0.054 32 0272 40
ALSI 5.15% [N 0.08% 18.03% 35.96% 12.60% 17.46%

ALSI Top 40 527% [ -0.91% 16.27% 33.44% 13.42% 17.39%

é‘;zie”era' Equity Peer 3.26% . 4.79% 22.53% 40.84% 11.12% 17.33%

CAPI 4.95% [N 0.82% 20.85% 41.80% -7.39% 30.60%

Capped SWIX All Share 260% [ 3.29% 20.07% 39.78% 9.14% 18.26%

FTSE/ISE SWIX 40 282% [ 2.56% 17.79% 35.57% 2.93% 25.77%

FTSE/JSE SWIX Top 40 282% [l 2.56% 17.79% 35.57% 2.93% 25.77%

SWIX 282% [ 1.72% 14.93% 29.39% 9.65% 16.86%
___________________________ .

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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