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SCOTIABANK CANADIAN HEDGE FUND INDEX

The Scotiabank Canadian Hedge Fund Index ended November 2022, up 1.01% MOM on an asset-weighted basis and up 1.16% 
MOM on an equal-weighted basis.

The Scotiabank Canadian Hedge Fund Index provides a comprehensive overview of the Canadian Hedge Fund universe. 
Returns are calculated using an equal-weighting and an asset-based weighting of the funds. The index includes open and 
closed funds with a minimum AUM of C$15 million and a 12-month track record, that are managed by Canadian-domiciled 
managers.
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Historical Monthly Performance
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S&P 500 DEX 91 Day Treasury Bill Index DEX Universe Bond Index
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Historical Monthly Returns

November 2022

Scotiabank Canadian Hedge Fund Index Asset-Weighted

Scotiabank Canadian Hedge Fund Index Equal-Weighted



Sub-Index Performance
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Constituents

Please send Index and subscription inquiries to schfindex.data@scotiabank.com
Media inquiries: (416) 933-3250

Algonquin Debt Strategies Fund LP Formula Growth Focus Fund Class F USD Peregrine Fund

AlphaNorth Partners Fund Formula Growth Global Opportunities Fund Class F USD Picton Mahoney Fortified Market Neutral Alternative Fund A

Altema Diversified Equity Market Neutral Fund - Series F Formula Growth Hedge Fund Class F USD Picton Mahoney Income Opportunities Fund A

Amethyst Arbitrage Fund (CAD) Friedberg Asset Allocation Fund Ltd. Picton Mahoney Long Short Equity Fund A

Arrow Capital Management, Inc. (Wavefront Global Diversified I - F) Friedberg Global-Macro Hedge Fund, Ltd. Picton Mahoney Market Neutral Equity Fund A

Arrow Performance Fund Class A Galliant Equity Long/Short Fund LP Polar Long/Short Fund

Auspice Capital Advisors Ltd (Auspice Diversified) Good Opportunities Fund - F Class Polar Multi-Strategy Fund

Aventine Canadian Equity Fund Goodwood Fund Primevestfund

Bedford Park Opportunities Fund Class A Series 1 Guardian Strategic Income Fund Composite Relevance Diversified Credit Fund Series F CAD

BT Global Growth Fund LP JC Clark Adaly Trust D Rosalind Capital Partners L.P.

Caravel Capital Canada Fund JC Clark Focused Opportunities Fund RP Debt Opportunities

CC&L All Strategies Fund JC Clark Preservation Trust Class B RP Select Opportunities

CC&L Multi-Strategy Composite Jemekk Long/Short Fund Stornoway Recovery Fund LP

CC&L Q Global Equity Market Neutral (CAD) Jemekk Total Return Fund Vantage Protected Performance Fund

DKAM Capital Ideas Fund, L.P. JM Catalyst Fund Venator Alternative Income Fund Class F

Dynamic Alpha Performance Fund - Series A Lawrence Park Credit Strategies Fund Venator Founders Fund Class A

Dynamic Credit Absolute Return II - Series A LionGuard Opportunities Fund Vision Opportunity Fund LP

Dynamic Global Growth Opportunities Fund - Series F Lions Bay Fund Class A Waratah Alternative ESG Fund Class A

Dynamic Income Opportunities Fund - Series A Lumen Long Short Equity Fund LP - Class B Waratah Income Class F

East Coast Investment Grade II Fund Class F Lynwood Opportunities Fund Class F Waratah One Class A

EHP Foundation Alternative Fund Class F Ninepoint Credit Income Opportunities Class B Waratah Performance Class A

EHP Global Multi-Strategy Alternative Fund Class F Palos Income Fund LP Class X XIB Fund Class C

Ewing Morris Opportunities Fund LP Share Class B Panorama Fund LP

Formula Growth Alpha Fund Class F USD PCJ Absolute Return Strategy CAD
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