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API Performance Analytics
Current 3 Month Historic

Quarter Value at Risk

Balanced

BALANCED UNIVERSE : SEGREGATED -4.3 -5.3
BALANCED UNIVERSE : POOLED -4.4 -5.7
BALANCED UNIVERSE OVER $250 MILLION : SEGREGATED -4.5 -5.2
BALANCED CORE UNIVERSE : MANAGER -4.1 -5.8
BALANCED VALUE UNIVERSE : MANAGER -4.7 -4.8
BALANCED GROWTH UNIVERSE : MANAGER -4.3 -6.3
API BALANCED PASSIVE INDEX -4.4 -6.2
TOTAL BONDS UNIVERSE : POOLED -0.6 -1.0
TOTAL BONDS UNIVERSE : SEGREGATED -0.5 -1.0
SCM UNIVERSE BOND -0.7 -1.0
SCM 91 DAY T-BILLS 0.6 0.5
CANADIAN EQUITIES UNIVERSE : SEGREGATED -4.1 -10.1
CANADIAN EQUITIES UNIVERSE : POOLED -4.0 -10.4
CANADIAN EQUITIES CORE UNIVERSE : MANAGER -3.8 -10.3
CANADIAN EQUITIES GROWTH UNIVERSE : MANAGER -3.8 -11.5
CANADIAN EQUITIES VALUE UNIVERSE : MANAGER -4.4 -7.9
CANADIAN SMALL CAP UNIVERSE -5.1 -12.3
CANADIAN EQUITIES UNIVERSE: LARGE MANAGER -3.9 -10.3
CANADIAN EQUITIES UNIVERSE: SMALL MANAGER -3.9 -10.1
S&P TSX COMPOSITE -3.5 -13.8
Citigroup PMI Canada (CAD) -2.3 -15.0
NESBITT BURNS SMALLCAP -6.5 -18.1
- USEquiies
US EQUITIES UNIVERSE : SEGREGATED -10.0 -14.5
US EQUITIES UNIVERSE : POOLED -9.8 -14.3
US EQUITIES CORE UNIVERSE : MANAGER -9.7 -14.2
US EQUITIES GROWTH UNIVERSE : MANAGER -9.2 -14.4
US EQUITIES VALUE UNIVERSE : MANAGER -10.4 -14.4
S&P 500(CAD) -9.9 -14.2
Citigroup PMI United States (CAD) -9.3 -13.6
INTERNATIONAL EQUITIES UNIVERSE : SEGREGATED -14.7 -15.1
INTERNATIONAL EQUITIES UNIVERSE : POOLED -14.5 -14.9
INTERNATIONAL EQUITIES CORE UNIVERSE : MANAGER -14.8 -15.3
INTERNATIONAL EQUITIES GROWTH UNIVERSE : MANAGER -14.3 -14.7
INTERNATIONAL EQUITIES VALUE UNIVERSE : MANAGER -15.0 -15.3
Citigroup PMI United States (CAD) -9.3 -13.6
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Information presented in this report is obtained from various sources believed to be reliable. This product is for informational purposes only and is not intended to provide
financial, legal, accounting or tax advice and should not be relied upon in that regard. The information presented is subject to change without notice and therefore no guarantee
of accuracy or completeness is made.

Data Source: APl Asset Performance Inc., Scotia Capital Markets, Standard & Poor's, and Citigroup. The Citigroup Global Equity Index System(! and the names of each of the indexes and
subindexes of which it is comprised (GEIS and such indexes and the subindexes, each an “Index” and collectively, the “Indexes”) are service marks of Citigroup Inc. Although information has been
obtained from sources usually considered reliable, THE DATA AND THE INDEXES ARE PROVIDED “AS IS” AND RESPONSIBILITY TO ANY PARTY FOR THE DATA OR THE INDEXES.
CITIGROUP INC. IS NOT UNDERTAKING TO MANAGE MONEY OR ACT AS A FIDUCIARY WITH RESPECT TO ANY ACCOUNT. THE DATA AND THE INDEX ARE PART OF A GENERAL
INFORMATION SERVICE AND ARE NOT INTENDED AS AN OFFER OR SOLICITATION WITH RESPECT TO THE PURCHASE OR SALE OF ANY SECURITY.




