RisCView - South African Equity February 2022 - Page 01

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

Abax Equity Fund Cappesi:\r’\:x Al 9,919  2.39% . 9.54% 4.42% 2294% 27 9.75% 16.83% 1055% 26 0522 49 0328 47
CSISU/Z essa Management ALSI 3,792 2.01% . 35  1007% 23  457% 29 19.42% 38  13.90% 16 17.59% 27 10.68% 28  -0.138 38 0532 15
Aeon Active Equity Fund SWIX 18,921  0.28% | 52 823% 44  2.83% 46 16.09% 43  11.79% 26 1634% 9 879% 6 0267 24 0444 26
:23;:21’; Al SWIX 257 0.17% | 53 6.42% 49  144% 50 12.89% 53  9.55% 48 17.11% 22 10.14% 20  -0.302 44 0314 48
;\:2;:.2 rﬁ"F'z';Ze Equity ALSI 655  0.84% I 46 6.88% 48  1.88% 47 14.99% 48  12.15% 22 1433% 1 676% 1 0408 47 0507 20
Alexander Forbes . Capped SWIX All
Investments Pure Equity ahore 9,847  2.24% 31 923% 33 444% 32 2558% 15 12.74% 20 1843% 36 11.22% 38  0.669 12 0460 22
Local
g!?]:’eftri"’cy;ﬁga\i'“ ALSI 42,488 2.97% . 14 1023% 21  564% 19 2435% 20  8.84% 52 2029% 50 13.96% 52  -0.555 50 0265 53
Aluwani Equity Fund FTSET/;ZE 4SOW'X 436 2.12% . 34 1062% 18  533% 22 1427% 51 11.54% 30 1517% 4  7.85% 3 0598 15 0452 23
Argon SA Equity Fund v SWIX 1,095  1.70% [ | 40 1033% 20  530% 23 1558% 45  10.65% 40 18.09% 32 10.73% 29  0.088 31 0361 41
f\xlfti;ft?tﬂa’oijsccl'e"t Fund = s 1,287  4.32% - 6 1340% 5  675% 9 4579% 1  19.76% 4 1942% 43 13.17% 49 0524 18 0762 3
Cannon ALSI Institutional
Compsite ALSI 29 1.53% 41 7.48% 45  149% 49 4145% 4  8.08% 54 18.55% 37 12.52% 44  -0.494 48 0232 54
EL“:;SG“V Equity Prescient SWIX 740 1.32% I 43 1124% 15  4.68% 28 36.11% 8  11.61% 28 19.16% 42 13.29% 50 0159 29 0400 29
E:L?t';a\fm Aggressive Cappesiz\r’Z'X Al 13559 2.54% . 22 849% 42 3.95% 41 22.50% 30 17.94% 8 17.52% 26 1025% 22 1282 5 0733 4
Coronation Core Equity v SWIX 854  1.35% [ | 42 730% 47  3.18% 44 13.90% 52 11.60% 29 1574% 6  938% 10 0250 26  0.445 24
::L?tr;a\f'on Houseview cappii:g'x Al 27,082 0.95% I 45 504% 52  064% 53 2020% 35 16.37% 10 1673% 16 9.41% 11 0716 11 0678 7
g‘?ﬁ‘: EBIRAEI LGRS Cappes‘:]:\r’\:x Al 491 5.17% - 5 1294% 7  811% 3  2435% 20 15.54% 13 19.15% 41 11.22% 38  1.063 7 0579 13
Element Equity v SWIX 66  3.67% [ 11 7.48% 45 2.89% 45 37.13% 7 9.82% 45 1624% 7 10.74% 30  -0.095 36 0338 45
Fairtree Equity Cappe;:]:\r":'x Al 25676  6.21% - 1 1235% 10 7.89% 6 19.99% 36  22.06% 2 2734% 55 1447% 54  0.851 8 0675 9
E:ﬁirglipec'a"“ Domestic ALSI 6,219 -0.53% I 54 381% 54 027% 54 1695% 42  9.08% 49 1459% 2 888% 7  -0712 52 0311 49
Eiﬁ'j" WEIE U7 SWIX 8,284  0.43% I 51 501% 53 168% 48 2525% 18 18.07% 7 2002% 49 13.63% 51 0814 9 0675 8
tz%z;‘g::scva Capped SWIX Cappe;:]z\r’z'x Al 2,291 4.22% - 7 1265% 8  7.64% 7 22.98% 26 10.63% 41 17.81% 30 11.21% 37 0329 45 0364 40
Zf‘ni:s?tfsv'ew Equity Cappes‘:]:\r’\:x Al 10,613 0.68% I 50 9.70% 29  4.93% 24 2848% 12 11.78% 27 19.76% 47 12.61% 45  0.183 28 0400 30
M&G Select Equity v cappii:g'x Al 5135  0.76% I 49 888% 40  4.40% 34 30.16% 10 12.30% 21 19.55% 44 12.32% 42 0281 23 0426 28
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Market
Product* Benchmark Value Quarter # |Year-to-date| # Annualised 3-year
(ZAR'm)

Downside Information

Risk Ratio Sharpe Ratio #

MAZI Capital Equity SWIX

i SWIX 205 2.45% 26 1159% 14  6.12% 13  23.74% 23 11.21% 32 17.77% 29 11.08% 34 0200 27 039 32
Mergence CAPI Fund v CAPI 1,478 2.21% 32 898% 38  4.04% 40 24.08% 22 13.50% 17 17.28% 24 958% 13 0653 13 0516 17
Mergence SWIX Fund v SWIX 1,767  0.82% 47 834% 43 350% 43 1501% 47  8.75% 53 16.69% 15 9.68% 14  -0.637 51 0273 50
g:ss::‘x;:l‘;ﬁséqmj:ﬁun g FTSET/(J)ZE4S(JW'X 964 55  504% 55 -3.02% 55 537% 55  5.49% 55 16.67% 14 10.40% 24 0309 22 0092 55
Ninety One Equity v SWIX 33,809  3.62% [ ] 12 1172% 13  6.10% 15 2535% 16 16.35% 11 19.03% 40 11.18% 35  1.149 6 0617 11
Ninety One Value Equity v ALSI 5314  2.85% [ 15 10.02% 25 479% 25 39.07% 5  17.26% 9 2332% 53 1444% 53 0313 21 0579 12
. . . Ave General
S:j::yssec'a"“ PN ey e 11,647 2.81% . 17 1117% 16 5.88% 17 2528% 17 11.85% 24 1515% 3 822% 4  -0242 43 0470 21
Group
\?M'G Double Alpha SWIX40  FTSE/ J:g SWiX 670  2.28% . 29 977% 27 536% 20 1138% 54 10.82% 36 1678% 17 9.20% 8 0613 14 0385 35
OMIG Fundamental Equity Cappesa:]:\r/?x Al 44,084 2.83% . 16 1297% 6  693% 8 3064% 9  10.66% 39 1872% 38 12.37% 43  -0.132 37 0358 42
mgmanaged Alpha cappii:\r’\é'x Al 19,264  1.98% . 36 10.05% 24  456% 30 23.02% 25 12.00% 23 17.96% 31 10.89% 31 0326 20 0431 27
OMIG Premium Equity v Cappesa:]:\r/?x Al 1,229 2.26% . 30 9.12% 35  475% 27 19.39% 39 11.84% 25 16.55% 12 1020% 21 0075 32 0444 25
OMIG RAFI40 Tracker v SWIX 1,369  3.72% [ 10 1468% 2  7.93% 5 37.45% 6  14.94% 14 2076% 51 1275% 46 0594 16 0524 16
OMIG SWIX tracker v SWIX 435 1.87% [ | 38 9.00% 37 423% 39 1447% 50 10.30% 44 16.84% 20 9.90% 16  -1513 53 0357 43
Ei;ﬁ’;é‘;?tzr”e Value Equity SWIX 5061  0.79% I 48 6.04% 51  142% 51 26.87% 13  8.91% 51 19.66% 45 13.06% 48  -0.141 39 0269 52
E;‘i‘icp'z;ttgsre Equity SWIX 1,017  1.86% . 39 922% 34  439% 35 14.97% 49 10.98% 34 1678% 17 9.84% 15 0594 17 0394 31
Ezisdc'e”t Equity Quant ALSI Top 40 911  3.20% - 13 973% 28  437% 36 19.49% 37 15.65% 12 17.14% 23 846% 5  -0395 46 0629 10
PSG SA Equity Fund SWIX 131 5.22% [ 4 1265% 8 645% 11 4294% 2 9.06% 50 2457% 54 16.80% 55 0027 34 0269 51
Rezco Equity ; 1,591 2.62% [ ] 20 9.05% 36 454% 31 22.03% 31 20.05% 3 1530% 5  7.77% 2 ; - 0933 2
Sentio General Equity SWIX 11,057  2.51% [ ] 23 1043% 19 536% 20 1545% 46  10.80% 37 1645% 11 931% 9 0042 33 038 34
SIM Aggressive Equity cappes‘:]:\r’\:x Al 854  3.97% - 9 11.13% 17 667% 10 4194% 3  2530% 1 21.05% 52 12.76% 47  2.019 1 093 1
SIM Moderate Equity SWIX 6,698 2.19% [ ] 33 994% 26 576% 18 18.48% 41 14.18% 15 17.67% 28 10.08% 19 1450 2 0544 14
z'q'\ﬂltsjg:; zﬂ\‘/’me“t“m Cappe;:]z\r'Z'X Al 2,291 2.60% . 21 9.28% 32 432% 37 21.62% 33 11.27% 31 1823% 35 11.56% 41 0010 35 0393 33
SIM Unconstrained Equity SWIX 70 2.34% [ | 28 956% 30  611% 14 29.81% 11 13.17% 19 1656% 13 10.47% 25 0401 19 0515 18
STANLIB Core Equity v SWIX 1,829  2.48% [ | 25 10.08% 22 477% 26 22.03% 31  9.72% 47 1624% 7 10.03% 18 0207 41 0331 46
STANLIB Enhanced Index v Cappes‘:]z‘r’;f'x Al 3,004 4.13% - 8 1354% 4  7.95% 4 2480% 19 10.55% 42 1642% 10 9.42% 12 0215 42 0375 38
Z(VJ%ITS ?:jg'”te Focus SWIX 5455  2.49% . 24  859% 41  355% 42 2258% 29  13.40% 18 17.45% 25 10.39% 23 0742 10 0509 19

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 #

Sygnia Core Equity Fund SWIX 5125  1.89% 37  897% 39  425% 38 1584% 44 10.77% 38 16.94% 21 9.95% 17 0266 25 0380 36
I'”fﬂe General Equity Fund cappi’ig:’g'x Al 1,049 2.68% 18 11.95% 11  6.15% 12 22.77% 28 19.13% 5 1971% 46 1097% 32  1.361 4 0724 5
E;‘:T: str:;":t't”m”a' cappesiz\r’\:x Al 5071 2.67% 19 11.91% 12 6.10% 15 23.11% 24  18.90% 6 19.89% 48 1120% 36  1.369 3 0709 6
\C/:r':pcoi’l’t'?\'/ Capped Swix cappi’ig:’g'x Al 15,600  1.10% 44  6.08% 50  1.22% 52 21.18% 34 10.38% 43 18.10% 33 11.05% 33  -0.204 40 0348 44

Vunani Capped Swix

= 1,784  5.53% 2 15.39% 1 9.82% 1 25.95% 14  10.93% 35 19.02% 39 11.37% 40 = = 0.367 39

ey -Eee
w

Composite v

Vunani Core Equity v SWIX 494 535% 1401% 3  892% 2 19.10% 40 11.02% 33 18.12% 34 10.64% 27 0126 30 0380 37
ALSI 2.95% 8.82% 3.83% 20.47% 14.78% 17.37%

ALSI Top 40 3.28% 9.51% 4.48% 20.06% 15.95% 17.34%

é‘::;e“era' Equity Peer 2.38% 9.62% 4.73% 23.49% 12.72% 17.31%

CAPI 3.21% 9.55% 4.63% 24.69% -5.10% 30.60%

Capped SWIX All Share 2.69% 10.25% 5.14% 23.06% 11.30% 18.33%

FTSE/JSE SWIX 40 1.93% 9.10% 4.28% 18.72% 2.21% 25.84%

FTSE/JSE SWIX Top 40 1.93% 9.10% 4.28% 18.72% 2.21% 25.84%

SWIX 1.93% 9.10% 4.28% 14.95% 10.59% 16.92%

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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