RisCView - South African Equity May 2022 - Page 01

Market

Benchmark Value Year-to-date 1-year Annualised 3-year LR Informa:\tlon Sharpe Ratio #
(ZAR'm) Ratio
Abax Equity Fund Cappesiz\r’\:x Al 8,379  0.08% | 1.26% 3.11% 1474% 20  9.05% 50 16.38% 18 1027% 25  -0.592 51 0307 50
CSISUAQ essa Management ALSI 3,647  1.10% I 19 -168% 30 2.82% 30 1223% 32 13.01% 17 17.40% 29 1057% 30 0021 35 0504 17
Aeon Active Equity Fund SWIX 18,452 1.90% P 6 288% 45 -0.14% 49 924% 44  10.37% 37 16.10% 10 865% 7 0198 31 038 33
:23;:::;’; Al SWIX 246 0.46% I 37 206% 35 -065% 51 654% 53  8.70% 53 16.65% 22 9.88% 20 0212 43 0285 52
;\:2;:.2 rﬁ"F'z';Ze Equity ALSI 638 0.44% I 38 -212% 36 -027% 50 821% 48  11.24% 26 13.85% 1 629% 1 0297 46 0478 19
Alexander Forbes
Investments Pure Equity Cappe;:]z\r'Z'X Al 9,378  0.92% I 23 -163% 28  2.74% 31 1511% 17 12.48% 19 1813% 35 11.04% 37  0.843 11 0465 20
Local
g!?e(:tr;y;?ﬁ:fyﬁ ALSI 40,322 0.08% | 48 073% 10 641% 9 16.18% 13  10.34% 39 19.62% 49 13.48% 52  -0210 42 0349 40
Aluwani Equity Fund FTSET/(J)ZE 4SOW'X 392 0.93% I 22 -2.90% 48  2.28% 36 821% 48  9.78% 40 14.46% 3 7.36% 2 0571 18 0372 35
Argon SA Equity Fund v SWIX 898  2.00% P s 099% 22 426% 22 11.80% 33 10.36% 38 17.64% 31 1041% 27 0346 25 0364 39
f\xlfti;ft?tﬂa’oizsccl'e"t Fund = s 1,290  1.44% . 12 147% 2 832% 3 3204% 1  20.01% 6 1923% 46 13.09% 50 0718 14 0791 5
Cannon ALSI Institutional
. . (] . 0 . 0 . (] . (] . (] B 0 -J. .
Compsite ALSI 29 057% 32 1.14% 5  264% 32 19.98% 7  8.88% 51 18.50% 38 12.43% 45  -0.282 45 0285 53
EL“:;SGraV Equity Prescient SWIX 794 1.01% I 21 126% 4  600% 13 2150% 5  12.47% 20 1855% 39 12.94% 49 0358 23 0461 21
Eg;?t';a\fm Aggressive Cappesiz\r’Z'X Al 13233 1.72% . 8 039% 13  436% 19 1588% 14 17.52% 8 17.19% 25 1003% 21 1416 6 0737 6
Coronation Core Equity v SWIX 7,550  0.11% | 46  1.77% 32 135% 42 829% 47  10.60% 32 1507% 5 890% 8 0293 28 0414 27
::L‘i’tr;a\f“’” Houseview cappii:g'x Al 26,396  0.68% I 28 002% 16 0.66% 46 12.42% 31 16.75% 9 1625% 15 898% 10 0924 10 0728 7
g‘?ﬁ‘: EBIRAEI LGRS cappes‘:]:\r’\:x Al 473 0.54% I 33 3.41% 52 4.43% 18 11.40% 38  14.60% 13 18.92% 42 11.07% 38  0.951 8 0553 13
Element Equity v SWIX 71 0.19% | 42 -2.80% 44  001% 48 16.83% 12  10.38% 36 16.18% 11 1070% 32 0115 34 0385 32
Fairtree Equity Cappe;:]z\r'Z'X all 25194 -0.35% I 51 -224% 40  5.46% 16  7.14% 52  22.52% 2 27.08% 55 14.23% 54  0.930 9 0702 8
E:ﬁirt‘ilipec'a"“ Domestic ALSI 5955  0.33% I 40 0.14% 15 042% 47 1039% 39  9.24% 47 13.99% 2  850% 6  -0.482 48 0345 43
Eiﬁ'f WEIE U7 SWIX 7,041 0.22% | 41 -3.42% 53 -1.80% 55 11.69% 35 15.42% 12 1972% 50 13.45% 51 0675 15 0578 11
Legacy Africa Capped SWIX Capped SWIX All 2,309 0.13% | 44 137% 26  6.16% 12 1450% 21  10.41% 35 17.52% 30 11.08% 39  -0.132 39 0369 36
Composite v Share
M&G Houseview Equity  Capped SWIX Al 8,178  2.36% - 1 1.02% 8  600% 13 19.44% 9 12.22% 24 1936% 48 12.34% 44 0437 21 0436 25
composite v Share
. Capped SWIX All

M&G Select Equity v ahore 5005  1.80% 7 053% 11  495% 17 2005% 6 12.63% 18 19.20% 45 12.13% 42 0490 19 0457 23
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LELE Downside Information
Benchmark Value Year-to-date 1-year Annualised 3-year . : Sharpe Ratio #
(ZAR'm) Risk Ratio

('\:’LAr:'pg;’;ga' Equity SWIX SWIX 198  0.66% I 2.94% 3.00% 1420% 23 9.77% 17.26% 10.78% 33 0122 33 0338 44
Mergence CAPI Fund v CAPI 1,429  0.38% | 39 3.22% 51 069% 45 13.75% 27  11.92% 25 17.19% 25 953% 14 0580 50 0450 24
Mergence SWIX Fund v SWIX 1,186  1.24% B0 16 167% 29 177% 41 957% 43 7.53% 54 16.24% 14 950% 13 -0.663 52 0221 54
Nedgroup Investments FTSE/ISE SWix 948  1.57% 9 130% 3 -176% 54 -093% 55 503% 55 1591% 8  10.14% 24 0353 24 0075 55
Private Wealth Equity Fund Top 40
Ninety One Equity v SWIX 33278 1.46% P 11 168% 30  432% 21 1495% 18  16.35% 10 1882% 40 11.03% 36 1442 5 0635 10
Ninety One Value Equity v ALSI 3589 -3.43% [N 55 -366% 54  0.96% 44 18.84% 10  19.46% 7 23.00% 53 14.19% 53 0659 16 0677 9
. . . Ave General
S;j::ys\fec'a"“ PN ey e 10,674  0.75% I 25 -311% 50  2.58% 33 13.82% 25 10.43% 34 1480% 4 805% 4  -0.427 47 0406 28
Group
\?M'G Double Alpha SWIX40  FTSE/ Jfg SWiX 652  1.33% . 15  -2.66% 43  2.56% 34 621% 54  9.29% 46 1621% 12 892% 9 0598 17 0321 47
OMIG Fundamental Equity cappii:fg'x Al 41,894 1.55% . 10 091% 9 791% 4 1978% 8 11.14% 27 1837% 37 12.18% 43 0146 32 0398 30
S;\ft'gma”aged Alpha cappesiz\r’\ef'x Al 18,469  1.37% . 14 -020% 17  436% 19 14.08% 24  12.27% 23 17.77% 32 10.81% 34 0824 12 0460 22
OMIG Premium Equity v cappii:fg'x Al 1,185 -0.35% I 51 -2.23% 39 241% 35 991% 42 11.00% 28 16.29% 16 10.06% 22 0012 36 0417 26
OMIG RAFI40 Tracker v SWIX 1,416  0.72% B 26 o042% 12 837% 2 27.01% 3  15.46% 11 2065% 51 1269% 48 0812 13 0559 12
OMIG SWIX tracker v SWIX 423 0.53% | 34 -218% 38 196% 40 7.75% 51  9.16% 49 16.41% 20 9.70% 17  -1541 53 0312 49
Ei;ﬁ’gz‘;?tzr”e Value Equity SWIX 4,904  0.09% | 47 -037% 19  1.04% 43 1487% 19 10.71% 31 19.14% 44 12.68% 46 0249 30 0369 37
E;‘i‘icp'z;ttgsre Equity SWIX 1,803  0.70% I 27 -231% 41 198% 39 7.92% 50  9.74% 42 1636% 17 9.64% 15 0427 22 0345 41
Elﬁsdc'e”t Equity Quant ALSI Top 40 858  0.17% | 43 5.06% 55 -0.91% 52 10.03% 41 13.20% 15 17.03% 23 834% 5 0522 49 0520 15
PSG SA Equity Fund SWIX 136 1.43% P 13 as1% 1 1125% 1 3203% 2 12.30% 22 2414% 54 1670% 55 0337 26 0401 29
Rezco Equity - 1,247 301% [N 54 -036% 18  416% 23 1145% 37 20.21% 5 1512% 6  7.62% 3 - - 0969 1
Sentio General Equity SWIX 10,788 0.64% [ | 30 -235% 42 2.89% 29 9.15% 45  9.18% 48 16.02% 9 912% 11 0131 38 0317 48
SIM Aggressive Equity cappii:g'x Al 848  0.47% I 35 -073% 20 590% 15 2670% 4  2521% 1 2093% 52 12.68% 46  2.191 1 0947 2
SIM Moderate Equity SWIX 6,481  1.04% B 20 -191% 33 374% 24 1154% 36 13.13% 16 17.26% 27 9.81% 19 1490 4 0513 16
SIM Satrix Momentum Capped SWIX Al 2,197  0.03% 50 -0.85% 21  3.44% 25 1357% 29  10.44% 33 18.17% 36 11.62% 41  -0.039 37 0365 38
Equity Fund v Share
SIM Unconstrained Equity SWIX 303 2.16% P 2 o022% 14 635% 10 1863% 11 12.47% 20 16.38% 18 10.47% 29 0489 20 0495 18
STANLIB Core Equity v SWIX 21,206  1.18% B 18 -136% 25  334% 26 12.99% 30  8.83% 52 1556% 7  9.68% 16  -0.164 40 0301 51
STANLIB Enhanced Index v Cappes‘:]z\r"ef'x Al 2,804 1.23% l 17  -154% 27  629% 11 13.79% 26  9.73% 43 1623% 13 9.41% 12 0242 44 0345 42
Zi?t's ?fjglme Focus SWIX 5313 0.79% I 24 -125% 23 225% 37 13.64% 28  13.46% 14 17.08% 24 1011% 23 1124 7 053 14

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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LELE Downside Information
Product* Benchmark Value Quarter | # |Year-to-date| # Annualised 3-year . X Sharpe Ratio #
(ZAR'm) Risk Ratio
Sygnia Core Equity Fund SWIX 4,968  0.60% [ | 31 2.15% 37 201% 38 8.86% 46  9.63% 45 1652% 21 9.74% 18 0277 29 0337 45
I'”fﬂe General Equity Fund cappes’:]:\r’\é'x Al 4,980 2.13% . 3 1.04% 7  726% 5 1583% 15  20.34% 3 19.08% 43 1041% 27 1672 2 0807 3
E;‘:T: str:;":t't”m”a' cappe;:]:\r’\:x Al 4,980 2.13% . 3 106% 6 723% 6 1583% 15 20.23% 4 1925% 47 1067% 31  1.668 3 0797 4
\C/:r':pcoi’l’t'?\'/ Capped Swix cappes’:]:\r’\é'x Al 12,900  0.12% | 45 2.89% 47 -171% 53 10.05% 40  9.73% 43 17.84% 34 1096% 35  -0.200 41 0330 46
err;apnc;s(i::epsed Swx - 2,024 0.47% I 35 -2.88% 45  6.66% 8  14.42% 22 10.80% 30 18.84% 41 11.40% 40 ; - 0374 34
Vunani Core Equity v SWIX 156 -1.20% [ | 53 -1.98% 34 676% 7 1172% 34  10.90% 29 17.77% 32 1037% 26 0326 27 0391 31
ALSI -0.36% 1 -4.00% -0.32% 11.03% 12.96% 17.19%
ALSI Top 40 0.01% \ 4.78% 0.52% 10.89% 13.62% 17.16%
é‘::;e“era' Equity Peer 0.68% I -1.15% 3.53% 14.01% 12.27% 16.97%
CAPI -0.34% | 3.74% 0.72% 12.84% 13.46% 17.79%
Capped SWIX All Share 0.54% [ -1.98% 3.06% 12.09% 10.62% 18.09%
FTSE/JSE SWIX 40 0.56% | 2.10% 2.08% 9.25% -3.34% 25.40%
FTSE/JSE SWIX Top 40 0.56% | 2.10% 2.08% 9.25% -3.34% 25.40%
SWIX 0.56% | 2.10% 2.08% 8.02% 9.44% 16.48%

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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