






Symmetry Balanced Portfolio

MANAGED ASSET PORTFOLIO
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3.5 
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(6 mo.) 
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2.9 3.8 3.8 
10.1 

 –2.4 

7.4 

 –10% 

0% 
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Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F5 (formerly Series F6)  

2.9 
6.1 

 –10% 
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(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 
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2.8 3.5 3.7 
10.1 

 –1.4 
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(6 mo.) 
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Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 
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2.5 3.0 3.2 
9.5 

 –3.0 

9.4 11.8 
7.2 

2.9 
8.4 10.0 
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Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 
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9.3 

 –3.1 

9.3 11.6 
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9.2 11.6 
6.9 

2.8 
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Series O 
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Sep-19
(6 mo.) 
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Series O5 (formerly Series O6)  
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Sep-19
(6 mo.) 
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Series PWT5 (formerly Series PWT6)  
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3.4 4.8 5.0 
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 –1.3 
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3.4 4.8 4.9 
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11.3 13.7 
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Sep-19
(6 mo.) 
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2.2 2.4 2.7 
8.9 
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8.8 9.8 
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Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series T5 (formerly Series T6)  

2.2 2.4 2.6 
8.8 

 –3.5 
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(6 mo.) 
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2.2 2.3 2.5 
8.7 

 –3.8 

8.4 10.8 
6.3 3.4 
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2.9 5.6 
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(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF  
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 –10% 
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Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF5 

2.2 2.3 2.5 
8.7 

 –3.7 

8.6 11.0 
6.4 

3.0 

 –10% 
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Series LW 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW5 (formerly Series LW6)  

2.2 2.3 2.5 
8.7 

 –3.8 
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 –10% 
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(6 mo.) 
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Symmetry Balanced Portfolio

MANAGED ASSET PORTFOLIO
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Series F5 (formerly Series F6)  
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(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 
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Series O5 (formerly Series O6)  
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(6 mo.) 
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Sep-19
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Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 
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2.4 2.6 2.7 
9.0 

 –3.4 

8.9 7.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PW 

2.9 3.8 3.7 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWFB 

3.1 4.1 4.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWFB5 

2.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWR 

2.3 2.6 2.5 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWT5 (formerly Series PWT6)  
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Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series T8 

2.2 2.3 2.5 
8.7 

 –3.8 

8.4 10.8 
6.3 3.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LB 

2.9 5.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF  

2.9 5.7 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF5 

2.2 2.3 2.5 
8.7 

 –3.7 

8.6 11.0 
6.4 

3.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LM 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW5 (formerly Series LW6)  

2.2 2.3 2.5 
8.7 

 –3.8 

8.5 9.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LX 
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MANAGED ASSET PORTFOLIO

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 11.2 
6.6 

2.4 
7.9 

20.2 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series A 

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 11.2 
6.6 7.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series AR 

2.2 2.4 2.4 
8.6 

 –3.7 

8.6 11.0 
6.5 

1.9 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series B 

2.2 2.5 2.6 
8.8 

 –3.5 

8.8 11.2 
6.7 

2.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series C 

2.7 3.4 3.6 
9.8 

 –2.6 

9.9 

 –0.1 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series D 

2.9 3.8 3.8 
10.1 

 –2.4 

10.0 12.4 
7.7 

3.5 
9.1 

21.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F 

2.9 3.8 3.8 
10.1 

 –2.4 

7.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F5 (formerly Series F6)  

2.9 
6.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F8 

2.8 3.5 3.7 
10.1 

 –1.4 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series FB 

2.8 3.5 3.7 
10.1 

 –1.4 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series FB5 

2.5 3.0 3.2 
9.5 

 –3.0 

9.4 11.8 
7.2 

2.9 
8.4 10.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series G 

2.5 2.9 3.1 
9.3 

 –3.1 

9.3 11.6 
7.0 

3.1 
8.6 

20.9 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series I 

2.4 2.8 3.0 
9.2 

 –3.2 

9.2 11.6 
6.9 

2.8 
8.3 

20.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series J 

3.4 4.8 5.0 
11.3 

 –1.3 

11.3 13.8 
9.1 

5.0 
10.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series O 

3.4 4.8 2.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series O5 (formerly Series O6)  

2.4 2.6 2.7 
9.0 

 –3.4 

8.9 7.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PW 

2.9 3.8 3.7 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWFB 

3.1 4.1 4.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWFB5 

2.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWR 

2.3 2.6 2.5 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWT5 (formerly Series PWT6)  

2.4 2.6 2.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWT8 

3.4 4.8 5.0 
11.3 

 –1.3 

11.3 
4.8 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWX 

3.4 
6.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWX8 

3.4 4.8 5.0 
11.3 

 –0.2 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series R 

3.4 4.8 4.9 
11.3 

 –1.3 

11.3 13.7 

2.2 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series S 

2.2 2.4 2.7 
8.9 

 –3.5 

8.8 9.8 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series T5 (formerly Series T6)  

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 9.3 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series T8 

2.2 2.3 2.5 
8.7 

 –3.8 

8.4 10.8 
6.3 3.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LB 

2.9 5.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF  

2.9 5.7 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF5 

2.2 2.3 2.5 
8.7 

 –3.7 

8.6 11.0 
6.4 

3.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LM 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW5 (formerly Series LW6)  

2.2 2.3 2.5 
8.7 

 –3.8 

8.5 9.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LX 

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 11.2 
6.6 

2.4 
7.9 

20.2 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series A 

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 11.2 
6.6 7.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series AR 

2.2 2.4 2.4 
8.6 

 –3.7 

8.6 11.0 
6.5 

1.9 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series B 

2.2 2.5 2.6 
8.8 

 –3.5 

8.8 11.2 
6.7 

2.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series C 

2.7 3.4 3.6 
9.8 

 –2.6 

9.9 

 –0.1 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series D 

2.9 3.8 3.8 
10.1 

 –2.4 

10.0 12.4 
7.7 

3.5 
9.1 

21.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F 

2.9 3.8 3.8 
10.1 

 –2.4 

7.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F5 (formerly Series F6)  

2.9 
6.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series F8 

2.8 3.5 3.7 
10.1 

 –1.4 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series FB 

2.8 3.5 3.7 
10.1 

 –1.4 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series FB5 

2.5 3.0 3.2 
9.5 

 –3.0 

9.4 11.8 
7.2 

2.9 
8.4 10.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series G 

2.5 2.9 3.1 
9.3 

 –3.1 

9.3 11.6 
7.0 

3.1 
8.6 

20.9 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series I 

2.4 2.8 3.0 
9.2 

 –3.2 

9.2 11.6 
6.9 

2.8 
8.3 

20.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series J 

3.4 4.8 5.0 
11.3 

 –1.3 

11.3 13.8 
9.1 

5.0 
10.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series O 

3.4 4.8 2.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series O5 (formerly Series O6)  

2.4 2.6 2.7 
9.0 

 –3.4 

8.9 7.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PW 

2.9 3.8 3.7 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWFB 

3.1 4.1 4.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWFB5 

2.1 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWR 

2.3 2.6 2.5 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWT5 (formerly Series PWT6)  

2.4 2.6 2.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWT8 

3.4 4.8 5.0 
11.3 

 –1.3 

11.3 
4.8 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWX 

3.4 
6.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series PWX8 

3.4 4.8 5.0 
11.3 

 –0.2 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series R 

3.4 4.8 4.9 
11.3 

 –1.3 

11.3 13.7 

2.2 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series S 

2.2 2.4 2.7 
8.9 

 –3.5 

8.8 9.8 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series T5 (formerly Series T6)  

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 9.3 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series T8 

2.2 2.3 2.5 
8.7 

 –3.8 

8.4 10.8 
6.3 3.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LB 

2.9 5.6 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF  

2.9 5.7 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LF5 

2.2 2.3 2.5 
8.7 

 –3.7 

8.6 11.0 
6.4 

3.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LM 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW 

2.3 2.5 0.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LW5 (formerly Series LW6)  

2.2 2.3 2.5 
8.7 

 –3.8 

8.5 9.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series LX 

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 11.2 
6.6 

2.4 
7.9 

20.2 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series A 

2.2 2.4 2.6 
8.8 

 –3.5 

8.8 11.2 
6.6 7.0 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series AR 

2.2 2.4 2.4 
8.6 

 –3.7 

8.6 11.0 
6.5 

1.9 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series B 

2.2 2.5 2.6 
8.8 

 –3.5 

8.8 11.2 
6.7 

2.4 

 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 

Series C 

2.7 3.4 3.6 
9.8 

 –2.6 

9.9 

 –0.1 
 –10% 

0% 

10% 

20% 

30% 

40% 

Sep-19
(6 mo.) 

Mar-19 Mar-18 Mar-17 Mar-16 Mar-15 Mar-14 Mar-13 Mar-12 Mar-11 Mar-10 
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Summary of Investment Portfolio at September 30, 2019

Effective Portfolio Allocation	 % of NAV
Bonds	  49.2 

Bonds	  46.7 
Long futures*	  2.5 
Short futures**	 (0.0)

Equities	  48.9 
Equities	  39.0 
Long futures †	  9.9 
Short futures ††	  0.0 

Mutual funds	  1.0 
Other assets (liabilities)	  0.6 
Cash and short-term investments §	  0.3

Effective Regional Allocation	 % of NAV

Canada	  62.7 
United States	  20.4 
Other	  5.6 
Japan	  1.9 
United Kingdom	  1.6 
China	  1.2 
Germany	  1.0 
Australia	  0.9 
Switzerland	  0.8 
France	  0.6 
Other assets (liabilities)	  0.6 
Netherlands	  0.6 
South Korea	  0.6 
Brazil	  0.5 
Taiwan	  0.4 
Cash and short-term investments §	  0.3 
Sweden	  0.3

Effective Sector Allocation	 % of NAV

Corporate bonds	  20.3 
Federal bonds	  14.7 
Other	  14.6 
Financials	  9.9 
Foreign government bonds	  6.1 
Industrials	  5.6 
Provincial bonds	  5.5 
Information technology	  3.9 
Energy	  3.3 
Materials	  3.1 
Consumer discretionary	  3.0 
Consumer staples	  2.8 
Communication services	  2.2 
Health care	  2.1 
Real estate	  2.0 
Other assets (liabilities)	  0.6 
Cash and short-term investments §	  0.3 

Effective Net Currency Exposure	 % of NAV

Canadian dollar	  85.5 
U.S. dollar	  10.0 
Other	  3.4 
Hong Kong dollar	  1.1

The effective allocation shows the portfolio, regional, sector or net currency 
exposure of the Fund calculated by combining its direct and indirect investments.

Top 25 Long Holdings
Issuer/Underlying Fund	 % of NAV
Symmetry Canadian Bond Fund Series R	  28.3 
Symmetry Canadian Equity Fund Series R	  21.0 
Symmetry Global Bond Fund Series R	  11.4 
Symmetry Comprehensive Equity Fund Series R	  9.6 
Mackenzie Canadian Money Market Fund Series R	  5.3 
Symmetry US Equity Fund Series R	  5.2 
Cash and short-term investments	  4.5 
Mackenzie Sovereign Bond Fund Series R	  2.3 
Mackenzie Multi-Strategy Absolute Return Fund Series R	  2.2 
Mackenzie Emerging Markets Bond Index ETF (CAD-Hedged)	  1.9 
Mackenzie Global Dividend Fund Series R	  1.3 
Mackenzie Emerging Markets Small Cap Fund Series R	  1.1 
Mackenzie Global Inflation-Linked Fund Series R	  1.1 
Symmetry EAFE Equity Fund Series R	  0.9 
Mackenzie Global Macro Fund Series R	  0.8 
Mackenzie Enhanced Fixed Income Risk Premia Fund Series R	  0.6 
SPDR Bloomberg Barclays Capital High Yield Bond ETF	  0.5 
Mackenzie Emerging Markets Large Cap Fund Series R	  0.5 
Mackenzie Enhanced Equity Risk Premia Fund Series R	  0.3 
Symmetry Low Volatility Fund Series R	  0.3 
Mackenzie US Investment Grade Corporate Bond Index ETF  

(CAD-Hedged)	  0.1 
Yen-Denominated Nikkei 225 Futures †	  0.0 
U.S. Treasury Note 10-Year Futures*	  0.0 
Euro STOXX 50 Futures †	  0.0 
Long Gilt Futures*	  0.0

Top long positions as a percentage  
of total net asset value	 99.2

Top 25 Short Holdings
Issuer	 % of NAV
10-Year Commonwealth Treasury Bond Futures**	 (0.0)
FTSE 100 Index Futures ††	 (0.0)
Euro-Bund Futures**	 0.0 
Mini MSCI Emerging Markets Index Futures ††	 0.0 

Top short positions as a percentage  
of total net asset value	 0.0

*	� Notional principal values represent 0.8% of NAV for U.S. Treasury Note 10-Year 
Futures, 0.1% of NAV for Long Gilt Futures, 0.2% of NAV for CME Ultra Long-Term 
U.S. Treasury Bond Futures and 1.4% of NAV for Canadian 10-Year Bond Futures.

**	�Notional principal values represent –0.1% of NAV for Euro-Bund Futures and 
–0.1% of NAV for 10-Year Commonwealth Treasury Bond Futures.

†	� Notional principal values represent 0.5% of NAV for Yen-Denominated Nikkei 225 
Futures, 0.4% of NAV for Euro STOXX 50 Futures, 7.7% of NAV for S&P/TSX 60 
Index Futures and 1.3% of NAV for S&P 500 E-mini Futures.

††	� Notional principal values represent –0.8% of NAV for Mini MSCI Emerging 
Markets Index Futures and –0.0% of NAV for FTSE 100 Index Futures.

§	� A portion of the Fund’s effective cash allocation is invested in Series R securities 
of a money market fund managed by Mackenzie.

For the prospectus and other information about the underlying fund(s) held in the 
portfolio, visit www.mackenzieinvestments.com or www.sedar.com.
The investments and percentages may have changed since September 30, 2019, 
due to the ongoing portfolio transactions of the Fund. Quarterly updates of holdings 
are available within 60 days of the end of each quarter except for March 31, the 
Fund’s fiscal year‑end, when they are available within 90 days. 
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Financial Highlights 
The following tables show selected key financial information about the 
Fund and are intended to help you understand the Fund’s financial 
performance for each of the fiscal periods presented below. If during the 
period a fund or series was established or reinstated, “period” represents 
the period from inception or reinstatement to the end of that fiscal period. 
Series inception or reinstatement dates can be found under Fund Formation 
and Series Information. 

The Fund’s Net Assets per security ($)1 

Series A
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  15.18  15.21  15.23  14.27  15.08  14.83 
Increase (decrease) from operations:

Total revenue  0.25  0.46  0.42  0.34  0.45  0.35 
Total expenses  (0.18)  (0.34)  (0.35)  (0.34)  (0.34)  (0.34)
Realized gains (losses) for the period  0.19  0.24  0.54  0.53  0.07  1.11 
Unrealized gains (losses) for the period  0.08  0.02  (0.22)  0.72  (0.70)  0.19 

Total increase (decrease) from 
operations2  0.34  0.38  0.39  1.25  (0.52)  1.31 

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  (0.04)  (0.04)  (0.14)  (0.01)
From dividends  –    (0.10)  –    –    (0.06)  (0.05)
From capital gains  –    (0.22)  (0.38)  (0.25)  (0.09)  (0.94)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.37)  (0.42)  (0.29)  (0.29)  (1.00)
Net assets, end of period  15.52  15.18  15.21  15.23  14.27  15.08 

Series AR
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  12.46  12.48  12.50  11.67  12.29  11.90 
Increase (decrease) from operations:

Total revenue  0.20  0.38  0.34  0.27  0.36  0.28 
Total expenses  (0.15)  (0.28)  (0.29)  (0.28)  (0.27)  (0.27)
Realized gains (losses) for the period  0.16  0.21  0.44  0.45  0.08  0.95 
Unrealized gains (losses) for the period  0.07  0.02  (0.18)  0.59  (0.56)  0.15 

Total increase (decrease) from 
operations2  0.28  0.33  0.31  1.03  (0.39)  1.11 

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.04)  (0.02)  (0.09)  –   
From dividends  –    (0.08)  –    –    (0.04)  (0.03)
From capital gains  –    (0.18)  (0.31)  (0.18)  (0.06)  (0.60)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.30)  (0.35)  (0.20)  (0.19)  (0.63)
Net assets, end of period  12.74  12.46  12.48  12.50  11.67  12.29 

Series B
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.16  11.17  11.20  10.51  11.09  11.08 
Increase (decrease) from operations:

Total revenue  0.18  0.34  0.31  0.25  0.34  0.26 
Total expenses  (0.13)  (0.26)  (0.28)  (0.27)  (0.27)  (0.27)
Realized gains (losses) for the period  0.14  0.17  0.41  0.39  0.05  0.76 
Unrealized gains (losses) for the period  0.06  0.02  (0.16)  0.53  (0.52)  0.14 

Total increase (decrease) from 
operations2  0.25  0.27  0.28  0.90  (0.40)  0.89 

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.03)  (0.02)  (0.09)  –   
From dividends  –    (0.07)  –    –    (0.03)  (0.05)
From capital gains  –    (0.15)  (0.27)  (0.19)  (0.06)  (0.85)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.26)  (0.30)  (0.21)  (0.18)  (0.90)
Net assets, end of period  11.41  11.16  11.17  11.20  10.51  11.09 

Series C
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.27  11.29  11.30  10.61  11.19  11.15 
Increase (decrease) from operations:

Total revenue  0.18  0.34  0.31  0.25  0.34  0.26 
Total expenses  (0.13)  (0.25)  (0.26)  (0.25)  (0.25)  (0.25)
Realized gains (losses) for the period  0.14  0.15  0.42  0.39  0.04  0.79 
Unrealized gains (losses) for the period  0.06  0.02  (0.17)  0.54  (0.53)  0.14 

Total increase (decrease) from 
operations2  0.25  0.26  0.30  0.93  (0.40)  0.94 

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.03)  (0.03)  (0.09)  –   
From dividends  –    (0.08)  –    –    (0.04)  (0.05)
From capital gains  –    (0.16)  (0.29)  (0.21)  (0.06)  (0.85)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.28)  (0.32)  (0.24)  (0.19)  (0.90)
Net assets, end of period  11.52  11.27  11.29  11.30  10.61  11.19 

(1)	 These calculations are prescribed by securities regulations and are not intended to be a 
reconciliation between opening and closing net assets per security. This information is derived 
from the Fund’s unaudited interim financial statements and audited annual financial statements. 
The net assets per security presented in the financial statements may differ from the net asset 
value per security calculated for fund pricing purposes. An explanation of these differences can 
be found in the Notes to Financial Statements.

(2)	 Net assets and distributions are based on the actual number of securities outstanding at the 
relevant time. The increase/decrease from operations is based on the weighted average number of 
securities outstanding over the fiscal period.

(3)	 Distributions were paid in cash/reinvested in additional securities of the Fund, or both.
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Series D
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.49  10.48  10.44  9.75  10.24  9.99 
Increase (decrease) from operations:

Total revenue  0.17  0.32  0.28  0.23  0.30  0.25 
Total expenses  (0.07)  (0.14)  (0.14)  (0.14)  (0.14)  (0.15)
Realized gains (losses) for the period  0.12  0.01  0.32  0.30  0.11  0.41 
Unrealized gains (losses) for the period  0.06  0.01  (0.15)  0.49  (0.46)  0.13 

Total increase (decrease) from 
operations2  0.28  0.20  0.31  0.88  (0.19)  0.64 

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.03)  (0.03)  (0.12)  –   
From dividends  –    (0.09)  –    –    (0.04)  (0.04)
From capital gains  –    (0.19)  (0.31)  (0.23)  (0.07)  (0.66)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.32)  (0.34)  (0.26)  (0.23)  (0.70)
Net assets, end of period  10.77  10.49  10.48  10.44  9.75  10.24 

Series F
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  15.57  15.54  15.48  14.51  15.23  14.79 
Increase (decrease) from operations:

Total revenue  0.26  0.47  0.42  0.34  0.45  0.34 
Total expenses  (0.08)  (0.15)  (0.18)  (0.17)  (0.17)  (0.17)
Realized gains (losses) for the period  0.19  0.17  0.57  0.55  0.04  1.15 
Unrealized gains (losses) for the period  0.09  0.02  (0.23)  0.74  (0.70)  0.19 

Total increase (decrease) from 
operations2  0.46  0.51  0.58  1.46  (0.38)  1.51 

Distributions:
From net investment income  

(excluding dividends)  –    (0.07)  (0.05)  (0.06)  (0.18)  –   
From dividends  –    (0.14)  –    –    (0.07)  (0.05)
From capital gains  –    (0.31)  (0.48)  (0.42)  (0.11)  (0.95)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.52)  (0.53)  (0.48)  (0.36)  (1.00)
Net assets, end of period  16.03  15.57  15.54  15.48  14.51  15.23 

Series F5 (formerly Series F6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  12.44  12.99  13.64  13.41  14.95  15.00 
Increase (decrease) from operations:

Total revenue  0.20  0.38  0.36  0.31  0.43  0.13 
Total expenses  (0.06)  (0.12)  (0.15)  (0.16)  (0.16)  (0.07)
Realized gains (losses) for the period  0.16  0.13  0.57  0.43  0.07  1.23 
Unrealized gains (losses) for the period  0.07  0.02  (0.19)  0.66  (0.66)  0.07 

Total increase (decrease) from 
operations2  0.37  0.41  0.59  1.24  (0.32)  1.36 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  (0.04)  (0.17)  –   
From dividends  (0.13)  (0.28)  (0.12)  (0.07)  (0.07)  (0.04)
From capital gains  –    (0.15)  (0.33)  (0.22)  (0.10)  (0.69)
Return of capital  (0.17)  (0.53)  (0.69)  (0.75)  (0.86)  (0.37)

Total annual distributions3  (0.30)  (0.99)  (1.17)  (1.08)  (1.20)  (1.10)
Net assets, end of period  12.51  12.44  12.99  13.64  13.41  14.95 

Series F8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  15.07  15.00 n/a n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.24  0.20 n/a n/a n/a n/a
Total expenses  (0.07)  (0.05) n/a n/a n/a n/a
Realized gains (losses) for the period  0.18  1.09 n/a n/a n/a n/a
Unrealized gains (losses) for the period  0.08  0.01 n/a n/a n/a n/a

Total increase (decrease) from 
operations2  0.43  1.25 n/a n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  n/a    n/a    n/a    n/a   
From dividends  (0.15)  (0.18)  n/a    n/a    n/a    n/a   
From capital gains  –    (0.19)  n/a    n/a    n/a    n/a   
Return of capital  (0.43)  (0.39)  n/a    n/a    n/a    n/a   

Total annual distributions3  (0.58)  (0.80)  n/a    n/a    n/a    n/a   
Net assets, end of period  14.92  15.07 n/a n/a n/a n/a

The Fund’s Net Assets per security ($)1 (cont’d)
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Series FB
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.49  10.48  10.44  9.62  10.00  n/a 
Increase (decrease) from operations:

Total revenue  0.17  0.32  0.28  0.22  0.11  n/a 
Total expenses  (0.06)  (0.12)  (0.13)  (0.12)  (0.05)  n/a 
Realized gains (losses) for the period  0.12  0.28  0.14  0.39  (0.03)  n/a 
Unrealized gains (losses) for the period  0.06  0.01  (0.15)  0.48  (0.17)  n/a 

Total increase (decrease) from 
operations2  0.29  0.49  0.14  0.97  (0.14)  n/a 

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  (0.03)  (0.02)  (0.12)  n/a 
From dividends  –    (0.09)  –    –    (0.05)  n/a 
From capital gains  –    (0.20)  (0.32)  (0.13)  (0.07)  n/a 
Return of capital  –    –    –    –    –    n/a 

Total annual distributions3  –    (0.34)  (0.35)  (0.15)  (0.24)  n/a 
Net assets, end of period  10.78  10.49  10.48  10.44  9.62  n/a 

Series FB5
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  13.44  13.94  14.51  14.13  15.00  n/a 
Increase (decrease) from operations:

Total revenue  0.22  0.41  0.39  0.33  0.16  n/a 
Total expenses  (0.08)  (0.17)  (0.17)  (0.16)  (0.07)  n/a 
Realized gains (losses) for the period  0.16  0.23  0.51  0.47  (0.05)  n/a 
Unrealized gains (losses) for the period  0.07  0.02  (0.21)  0.70  (0.25)  n/a 

Total increase (decrease) from 
operations2  0.37  0.49  0.52  1.34  (0.21)  n/a 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.04)  (0.04)  (0.17)  n/a 
From dividends  (0.10)  (0.28)  (0.12)  (0.12)  (0.07)  n/a 
From capital gains  –    (0.16)  (0.35)  (0.25)  (0.11)  n/a 
Return of capital  (0.22)  (0.49)  (0.59)  (0.60)  (0.31)  n/a 

Total annual distributions3  (0.32)  (0.96)  (1.10)  (1.01)  (0.66)  n/a 
Net assets, end of period  13.49  13.44  13.94  14.51  14.13  n/a 

Series G
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  13.55  13.54  13.52  12.68  13.34  13.25 
Increase (decrease) from operations:

Total revenue  0.22  0.41  0.37  0.30  0.40  0.31 
Total expenses  (0.12)  (0.23)  (0.23)  (0.22)  (0.22)  (0.23)
Realized gains (losses) for the period  0.20  0.20  0.49  0.47  0.02  0.96 
Unrealized gains (losses) for the period  0.07  0.02  (0.20)  0.64  (0.61)  0.17 

Total increase (decrease) from 
operations2  0.37  0.40  0.43  1.19  (0.41)  1.21 

Distributions:
From net investment income  

(excluding dividends)  –    (0.06)  (0.04)  (0.04)  (0.14)  –   
From dividends  –    (0.10)  –    –    (0.05)  (0.06)
From capital gains  –    (0.22)  (0.38)  (0.31)  (0.08)  (1.04)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.38)  (0.42)  (0.35)  (0.27)  (1.10)
Net assets, end of period  13.89  13.55  13.54  13.52  12.68  13.34 

Series I
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  14.78  14.78  14.77  13.86  14.59  14.45 
Increase (decrease) from operations:

Total revenue  0.24  0.45  0.40  0.33  0.44  0.34 
Total expenses  (0.14)  (0.27)  (0.27)  (0.26)  (0.26)  (0.27)
Realized gains (losses) for the period  0.19  0.22  0.55  0.51  0.05  1.05 
Unrealized gains (losses) for the period  0.08  0.02  (0.22)  0.70  (0.68)  0.18 

Total increase (decrease) from 
operations2  0.37  0.42  0.46  1.28  (0.45)  1.30 

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  (0.04)  (0.05)  (0.14)  (0.01)
From dividends  –    (0.11)  –    –    (0.06)  (0.06)
From capital gains  –    (0.24)  (0.41)  (0.32)  (0.09)  (1.08)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.40)  (0.45)  (0.37)  (0.29)  (1.15)
Net assets, end of period  15.14  14.78  14.78  14.77  13.86  14.59 

The Fund’s Net Assets per security ($)1 (cont’d)
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Symmetry Balanced Portfolio

MANAGED ASSET PORTFOLIO

Series J
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  14.92  14.93  14.92  14.01  14.76  14.72 
Increase (decrease) from operations:

Total revenue  0.24  0.45  0.41  0.33  0.45  0.35 
Total expenses  (0.15)  (0.29)  (0.29)  (0.28)  (0.28)  (0.29)
Realized gains (losses) for the period  0.19  0.26  0.57  0.52  0.05  1.03 
Unrealized gains (losses) for the period  0.08  0.02  (0.22)  0.71  (0.70)  0.19 

Total increase (decrease) from 
operations2  0.36  0.44  0.47  1.28  (0.48)  1.28 

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  (0.04)  (0.05)  (0.14)  –   
From dividends  –    (0.11)  –    –    (0.06)  (0.07)
From capital gains  –    (0.23)  (0.40)  (0.32)  (0.09)  (1.18)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.39)  (0.44)  (0.37)  (0.29)  (1.25)
Net assets, end of period  15.28  14.92  14.93  14.92  14.01  14.76 

Series O
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  20.05  20.02  19.84  18.65  19.47  19.03 
Increase (decrease) from operations:

Total revenue  0.33  0.61  0.54  0.44  0.58  0.44 
Total expenses  –    –    –    (0.01)  –    –   
Realized gains (losses) for the period  0.24  0.31  0.71  0.70  0.13  1.46 
Unrealized gains (losses) for the period  0.11  0.03  (0.29)  0.95  (0.89)  0.24 

Total increase (decrease) from 
operations2  0.68  0.95  0.96  2.08  (0.18)  2.14 

Distributions:
From net investment income  

(excluding dividends)  –    (0.12)  (0.07)  (0.12)  (0.29)  –   
From dividends  –    (0.24)  –    –    (0.11)  (0.09)
From capital gains  –    (0.51)  (0.73)  (0.77)  (0.18)  (1.53)
Return of capital  –    –    –    –    (0.01)  –   

Total annual distributions3  –    (0.87)  (0.80)  (0.89)  (0.59)  (1.62)
Net assets, end of period  20.73  20.05  20.02  19.84  18.65  19.47 

Series O5 (formerly Series O6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  14.01  14.48  15.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.23  0.43  0.18 n/a n/a n/a
Total expenses  –    –    –   n/a n/a n/a
Realized gains (losses) for the period  0.39  0.22  0.15 n/a n/a n/a
Unrealized gains (losses) for the period  0.08  0.02  (0.10) n/a n/a n/a

Total increase (decrease) from 
operations2  0.70  0.67  0.23 n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  (0.05)  n/a    n/a    n/a   
From dividends  (0.23)  (0.50)  (0.04)  n/a    n/a    n/a   
From capital gains  –    (0.17)  (0.38)  n/a    n/a    n/a   
Return of capital  (0.10)  (0.40)  (0.40)  n/a    n/a    n/a   

Total annual distributions3  (0.33)  (1.12)  (0.87)  n/a    n/a    n/a   
Net assets, end of period  14.15  14.01  14.48 n/a n/a n/a

Series PW
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.34  11.35  11.36  10.63  11.19  10.73 
Increase (decrease) from operations:

Total revenue  0.19  0.34  0.31  0.25  0.33  0.25 
Total expenses  (0.12)  (0.23)  (0.25)  (0.24)  (0.23)  (0.23)
Realized gains (losses) for the period  0.14  0.14  0.41  0.41  0.04  0.91 
Unrealized gains (losses) for the period  0.06  0.02  (0.17)  0.54  (0.51)  0.13 

Total increase (decrease) from 
operations2  0.27  0.27  0.30  0.96  (0.37)  1.06 

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.03)  (0.03)  (0.08)  –   
From dividends  –    (0.08)  –    –    (0.04)  (0.03)
From capital gains  –    (0.17)  (0.29)  (0.19)  (0.06)  (0.44)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.29)  (0.32)  (0.22)  (0.18)  (0.47)
Net assets, end of period  11.61  11.34  11.35  11.36  10.63  11.19 

The Fund’s Net Assets per security ($)1 (cont’d)
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Symmetry Balanced Portfolio

MANAGED ASSET PORTFOLIO

Series PWF
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  n/a  n/a  11.49  10.78  11.29  10.55 
Increase (decrease) from operations:

Total revenue  n/a  n/a  0.31  0.25  0.34  0.24 
Total expenses  n/a  n/a  (0.12)  (0.12)  (0.11)  (0.11)
Realized gains (losses) for the period  n/a  n/a  0.39  0.41  0.07  1.11 
Unrealized gains (losses) for the period  n/a  n/a  (0.17)  0.55  (0.52)  0.13 

Total increase (decrease) from 
operations2  n/a  n/a  0.41  1.09  (0.22)  1.37 

Distributions:
From net investment income  

(excluding dividends)  n/a  n/a  (0.03)  (0.04)  (0.15)  –   
From dividends  n/a  n/a  –    –    (0.05)  (0.01)
From capital gains  n/a  n/a  (0.36)  (0.33)  (0.08)  (0.30)
Return of capital  n/a  n/a  –    –    –    –   

Total annual distributions3  n/a  n/a  (0.39)  (0.37)  (0.28)  (0.31)
Net assets, end of period  n/a  n/a  11.54  11.49  10.78  11.29 

Series PWF6
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  n/a  n/a  15.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  n/a  n/a  0.39 n/a n/a n/a
Total expenses  n/a  n/a  (0.14) n/a n/a n/a
Realized gains (losses) for the period  n/a  n/a  (0.47) n/a n/a n/a
Unrealized gains (losses) for the period  n/a  n/a  (0.21) n/a n/a n/a

Total increase (decrease) from 
operations2  n/a  n/a  (0.43) n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  n/a  n/a  (0.04)  n/a    n/a    n/a   
From dividends  n/a  n/a  (0.13)  n/a    n/a    n/a   
From capital gains  n/a  n/a  (0.36)  n/a    n/a    n/a   
Return of capital  n/a  n/a  (0.76)  n/a    n/a    n/a   

Total annual distributions3  n/a  n/a  (1.29)  n/a    n/a    n/a   
Net assets, end of period  n/a  n/a  14.24 n/a n/a n/a

The Fund’s Net Assets per security ($)1 (cont’d)

Series PWFB
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.05  10.03  10.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.17  0.30  0.27 n/a n/a n/a
Total expenses  (0.05)  (0.09)  (0.10) n/a n/a n/a
Realized gains (losses) for the period  0.11  0.25  0.36 n/a n/a n/a
Unrealized gains (losses) for the period  0.05  0.01  (0.14) n/a n/a n/a

Total increase (decrease) from 
operations2  0.28  0.47  0.39 n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  (0.03)  n/a    n/a    n/a   
From dividends  –    (0.09)  –    n/a    n/a    n/a   
From capital gains  –    (0.20)  (0.30)  n/a    n/a    n/a   
Return of capital  –    –    –    n/a    n/a    n/a   

Total annual distributions3  –    (0.34)  (0.33)  n/a    n/a    n/a   
Net assets, end of period  10.34  10.05  10.03 n/a n/a n/a

Series PWFB5
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  13.97  14.43  15.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.23  0.43  0.40 n/a n/a n/a
Total expenses  (0.05)  (0.10)  (0.11) n/a n/a n/a
Realized gains (losses) for the period  0.16  0.22  0.50 n/a n/a n/a
Unrealized gains (losses) for the period  0.08  0.02  (0.21) n/a n/a n/a

Total increase (decrease) from 
operations2  0.42  0.57  0.58 n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.04)  n/a    n/a    n/a   
From dividends  (0.19)  (0.38)  (0.16)  n/a    n/a    n/a   
From capital gains  –    (0.17)  (0.37)  n/a    n/a    n/a   
Return of capital  (0.14)  (0.41)  (0.58)  n/a    n/a    n/a   

Total annual distributions3  (0.33)  (1.00)  (1.15)  n/a    n/a    n/a   
Net assets, end of period  14.07  13.97  14.43 n/a n/a n/a
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Symmetry Balanced Portfolio

MANAGED ASSET PORTFOLIO

Series PWR
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.00 n/a n/a n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.16 n/a n/a n/a n/a n/a
Total expenses  (0.10) n/a n/a n/a n/a n/a
Realized gains (losses) for the period  0.03 n/a n/a n/a n/a n/a
Unrealized gains (losses) for the period  0.05 n/a n/a n/a n/a n/a

Total increase (decrease) from 
operations2  0.14 n/a n/a n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    n/a    n/a    n/a    n/a    n/a   
From dividends  –    n/a    n/a    n/a    n/a    n/a   
From capital gains  –    n/a    n/a    n/a    n/a    n/a   
Return of capital  –    n/a    n/a    n/a    n/a    n/a   

Total annual distributions3  –    n/a    n/a    n/a    n/a    n/a   
Net assets, end of period  10.21 n/a n/a n/a n/a n/a

Series PWT5 (formerly Series PWT6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  13.37  14.10  15.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.22  0.41  0.39 n/a n/a n/a
Total expenses  (0.14)  (0.28)  (0.31) n/a n/a n/a
Realized gains (losses) for the period  0.15  0.06  0.28 n/a n/a n/a
Unrealized gains (losses) for the period  0.07  0.02  (0.21) n/a n/a n/a

Total increase (decrease) from 
operations2  0.30  0.21  0.15 n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  n/a    n/a    n/a   
From dividends  (0.06)  (0.18)  (0.04)  n/a    n/a    n/a   
From capital gains  –    (0.15)  (0.35)  n/a    n/a    n/a   
Return of capital  (0.26)  (0.70)  (0.85)  n/a    n/a    n/a   

Total annual distributions3  (0.32)  (1.06)  (1.27)  n/a    n/a    n/a   
Net assets, end of period  13.37  13.37  14.10 n/a n/a n/a

Series PWT8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  12.91  13.94  15.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.21  0.41  0.39 n/a n/a n/a
Total expenses  (0.13)  (0.27)  (0.31) n/a n/a n/a
Realized gains (losses) for the period  0.13  0.17  0.37 n/a n/a n/a
Unrealized gains (losses) for the period  0.07  0.02  (0.21) n/a n/a n/a

Total increase (decrease) from 
operations2  0.28  0.33  0.24 n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  n/a    n/a    n/a   
From dividends  (0.06)  (0.18)  (0.04)  n/a    n/a    n/a   
From capital gains  –    (0.15)  (0.22)  n/a    n/a    n/a   
Return of capital  (0.44)  (1.00)  (1.14)  n/a    n/a    n/a   

Total annual distributions3  (0.50)  (1.36)  (1.43)  n/a    n/a    n/a   
Net assets, end of period  12.72  12.91  13.94 n/a n/a n/a

Series PWX
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.62  11.60  11.50  10.79  11.27  10.48 
Increase (decrease) from operations:

Total revenue  0.19  0.35  0.32  0.26  0.34  0.24 
Total expenses  –    –    –    –    –    –   
Realized gains (losses) for the period  0.14  0.18  0.41  0.42  0.06  1.10 
Unrealized gains (losses) for the period  0.06  0.02  (0.17)  0.55  (0.52)  0.13 

Total increase (decrease) from 
operations2  0.39  0.55  0.56  1.23  (0.12)  1.47 

Distributions:
From net investment income  

(excluding dividends)  –    (0.06)  (0.04)  (0.06)  (0.17)  –   
From dividends  –    (0.14)  –    –    (0.07)  (0.02)
From capital gains  –    (0.30)  (0.42)  (0.44)  (0.10)  (0.36)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.50)  (0.46)  (0.50)  (0.34)  (0.38)
Net assets, end of period  12.01  11.62  11.60  11.50  10.79  11.27 

The Fund’s Net Assets per security ($)1 (cont’d)
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MANAGED ASSET PORTFOLIO

Series PWX8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  15.11  15.00 n/a n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.25  0.20 n/a n/a n/a n/a
Total expenses  –    –   n/a n/a n/a n/a
Realized gains (losses) for the period  0.18  0.73 n/a n/a n/a n/a
Unrealized gains (losses) for the period  0.08  0.01 n/a n/a n/a n/a

Total increase (decrease) from 
operations2  0.51  0.94 n/a n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.05)  n/a    n/a    n/a    n/a   
From dividends  (0.29)  (0.20)  n/a    n/a    n/a    n/a   
From capital gains  –    (0.19)  n/a    n/a    n/a    n/a   
Return of capital  (0.29)  (0.37)  n/a    n/a    n/a    n/a   

Total annual distributions3  (0.58)  (0.81)  n/a    n/a    n/a    n/a   
Net assets, end of period  15.05  15.11 n/a n/a n/a n/a

Series R
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.65  10.71  10.65  9.92  10.00  n/a 
Increase (decrease) from operations:

Total revenue  0.17  0.32  0.29  0.23  0.11  n/a 
Total expenses  –    –    –    –    –    n/a 
Realized gains (losses) for the period  0.13  0.17  0.39  0.38  0.05  n/a 
Unrealized gains (losses) for the period  0.06  0.01  (0.16)  0.50  (0.18)  n/a 

Total increase (decrease) from 
operations2  0.36  0.50  0.52  1.11  (0.02)  n/a 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.02)  (0.03)  (0.03)  n/a 
From dividends  (0.25)  (0.39)  (0.16)  (0.15)  (0.01)  n/a 
From capital gains  –    (0.13)  (0.28)  (0.19)  (0.02)  n/a 
Return of capital  –    –    –    –    –    n/a 

Total annual distributions3  (0.25)  (0.55)  (0.46)  (0.37)  (0.06)  n/a 
Net assets, end of period  10.77  10.65  10.71  10.65  9.92  n/a 

Series S
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.97  12.04  11.96  11.13  11.63  11.34 
Increase (decrease) from operations:

Total revenue  0.20  0.36  0.32  0.27  0.35  0.26 
Total expenses  –    –    (0.01)  (0.01)  (0.01)  –   
Realized gains (losses) for the period  0.14  1.08  0.57  0.50  0.07  0.93 
Unrealized gains (losses) for the period  0.07  0.02  (0.17)  0.57  (0.54)  0.14 

Total increase (decrease) from 
operations2  0.41  1.46  0.71  1.33  (0.13)  1.33 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  (0.03)  (0.17)  –   
From dividends  (0.27)  (0.43)  (0.17)  (0.17)  (0.07)  (0.05)
From capital gains  –    (0.15)  (0.31)  (0.21)  (0.11)  (0.89)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  (0.27)  (0.61)  (0.51)  (0.41)  (0.35)  (0.94)
Net assets, end of period  12.10  11.97  12.04  11.96  11.13  11.63 

Series T5 (formerly Series T6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  12.25  12.94  13.74  13.66  15.30  15.50 
Increase (decrease) from operations:

Total revenue  0.20  0.38  0.36  0.31  0.44  0.34 
Total expenses  (0.14)  (0.28)  (0.30)  (0.31)  (0.33)  (0.35)
Realized gains (losses) for the period  0.15  0.18  0.45  0.51  0.09  1.44 
Unrealized gains (losses) for the period  0.07  0.02  (0.19)  0.67  (0.68)  0.18 

Total increase (decrease) from 
operations2  0.28  0.30  0.32  1.18  (0.48)  1.61 

Distributions:
From net investment income  

(excluding dividends)  –    (0.02)  (0.03)  (0.03)  (0.12)  –   
From dividends  (0.04)  (0.15)  (0.03)  (0.03)  (0.05)  (0.03)
From capital gains  –    (0.14)  (0.32)  (0.21)  (0.08)  (0.56)
Return of capital  (0.25)  (0.66)  (0.78)  (0.81)  (0.88)  (0.91)

Total annual distributions3  (0.29)  (0.97)  (1.16)  (1.08)  (1.13)  (1.50)
Net assets, end of period  12.23  12.25  12.94  13.74  13.66  15.30 

The Fund’s Net Assets per security ($)1 (cont’d)
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Series T8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.38  11.23  12.28  12.46  14.24  15.14 
Increase (decrease) from operations:

Total revenue  0.17  0.33  0.32  0.28  0.41  0.34 
Total expenses  (0.12)  (0.24)  (0.27)  (0.29)  (0.30)  (0.34)
Realized gains (losses) for the period  0.12  0.17  0.44  0.45  0.06  1.12 
Unrealized gains (losses) for the period  0.06  0.02  (0.17)  0.61  (0.63)  0.18 

Total increase (decrease) from 
operations2  0.23  0.28  0.32  1.05  (0.46)  1.30 

Distributions:
From net investment income  

(excluding dividends)  –    (0.02)  (0.03)  (0.02)  (0.11)  (0.01)
From dividends  (0.04)  (0.13)  (0.03)  (0.02)  (0.04)  (0.05)
From capital gains  –    (0.12)  (0.37)  (0.18)  (0.07)  (0.89)
Return of capital  (0.36)  (0.82)  (0.94)  (1.01)  (1.09)  (1.17)

Total annual distributions3  (0.40)  (1.09)  (1.37)  (1.23)  (1.31)  (2.12)
Net assets, end of period  10.21  10.38  11.23  12.28  12.46  14.24 

Series LB
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.88  11.91  11.93  11.13  11.73  11.45 
Increase (decrease) from operations:

Total revenue  0.19  0.36  0.33  0.26  0.34  0.27 
Total expenses  (0.14)  (0.28)  (0.29)  (0.28)  (0.29)  (0.30)
Realized gains (losses) for the period  0.15  0.03  0.49  0.45  0.17  0.88 
Unrealized gains (losses) for the period  0.06  0.02  (0.17)  0.56  (0.53)  0.14 

Total increase (decrease) from 
operations2  0.26  0.13  0.36  0.99  (0.31)  0.99 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  (0.03)  (0.08)  –   
From dividends  –    (0.08)  –    –    (0.03)  (0.04)
From capital gains  –    (0.17)  (0.29)  (0.15)  (0.05)  (0.61)
Return of capital  –    –    –    –    –    –   

Total annual distributions3  –    (0.28)  (0.32)  (0.18)  (0.16)  (0.65)
Net assets, end of period  12.14  11.88  11.91  11.93  11.13  11.73 

Series LF
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  10.34  10.00 n/a n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.17  0.09 n/a n/a n/a n/a
Total expenses  (0.05)  (0.03) n/a n/a n/a n/a
Realized gains (losses) for the period  0.10  0.42 n/a n/a n/a n/a
Unrealized gains (losses) for the period  0.06  –   n/a n/a n/a n/a

Total increase (decrease) from 
operations2  0.28  0.48 n/a n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  n/a    n/a    n/a    n/a   
From dividends  –    (0.06)  n/a    n/a    n/a    n/a   
From capital gains  –    (0.12)  n/a    n/a    n/a    n/a   
Return of capital  –    –    n/a    n/a    n/a    n/a   

Total annual distributions3  –    (0.21)  n/a    n/a    n/a    n/a   
Net assets, end of period  10.64  10.34 n/a n/a n/a n/a

Series LF5
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  15.33  15.00 n/a n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.25  0.14 n/a n/a n/a n/a
Total expenses  (0.08)  (0.03) n/a n/a n/a n/a
Realized gains (losses) for the period  0.13  0.12 n/a n/a n/a n/a
Unrealized gains (losses) for the period  0.08  0.01 n/a n/a n/a n/a

Total increase (decrease) from 
operations2  0.38  0.24 n/a n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  n/a    n/a    n/a    n/a   
From dividends  (0.14)  (0.13)  n/a    n/a    n/a    n/a   
From capital gains  –    (0.18)  n/a    n/a    n/a    n/a   
Return of capital  (0.22)  (0.14)  n/a    n/a    n/a    n/a   

Total annual distributions3  (0.36)  (0.49)  n/a    n/a    n/a    n/a   
Net assets, end of period  15.41  15.33 n/a n/a n/a n/a

The Fund’s Net Assets per security ($)1 (cont’d)
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Series LM
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  8.25  8.73  9.28  9.24  10.35  10.63 
Increase (decrease) from operations:

Total revenue  0.13  0.26  0.25  0.21  0.30  0.24 
Total expenses  (0.10)  (0.20)  (0.22)  (0.22)  (0.24)  (0.26)
Realized gains (losses) for the period  0.11  (0.02)  0.39  0.33  0.04  0.83 
Unrealized gains (losses) for the period  0.04  0.01  (0.13)  0.46  (0.47)  0.13 

Total increase (decrease) from 
operations2  0.18  0.05  0.29  0.78  (0.37)  0.94 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.02)  (0.02)  (0.08)  –   
From dividends  (0.03)  (0.09)  (0.02)  (0.02)  (0.03)  (0.03)
From capital gains  –    (0.09)  (0.21)  (0.14)  (0.05)  (0.49)
Return of capital  (0.17)  (0.45)  (0.53)  (0.55)  (0.59)  (0.62)

Total annual distributions3  (0.20)  (0.66)  (0.78)  (0.73)  (0.75)  (1.14)
Net assets, end of period  8.23  8.25  8.73  9.28  9.24  10.35 

Series LW
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  9.73  9.74  10.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.16  0.29  0.08 n/a n/a n/a
Total expenses  (0.11)  (0.21)  (0.07) n/a n/a n/a
Realized gains (losses) for the period  0.13  0.30  (0.03) n/a n/a n/a
Unrealized gains (losses) for the period  0.05  0.01  (0.04) n/a n/a n/a

Total increase (decrease) from 
operations2  0.23  0.39  (0.06) n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  n/a    n/a    n/a   
From dividends  –    (0.07)  –    n/a    n/a    n/a   
From capital gains  –    (0.14)  (0.23)  n/a    n/a    n/a   
Return of capital  –    –    –    n/a    n/a    n/a   

Total annual distributions3  –    (0.24)  (0.26)  n/a    n/a    n/a   
Net assets, end of period  9.95  9.73  9.74 n/a n/a n/a

Series LW5 (formerly Series LW6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  13.56  14.32  15.00 n/a n/a n/a
Increase (decrease) from operations:

Total revenue  0.22  0.42  0.12 n/a n/a n/a
Total expenses  (0.15)  (0.30)  (0.10) n/a n/a n/a
Realized gains (losses) for the period  0.17  0.42  (0.04) n/a n/a n/a
Unrealized gains (losses) for the period  0.07  0.02  (0.07) n/a n/a n/a

Total increase (decrease) from 
operations2  0.31  0.56  (0.09) n/a n/a n/a

Distributions:
From net investment income  

(excluding dividends)  –    (0.04)  (0.04)  n/a    n/a    n/a   
From dividends  (0.05)  (0.17)  (0.01)  n/a    n/a    n/a   
From capital gains  –    (0.15)  (0.35)  n/a    n/a    n/a   
Return of capital  (0.27)  (0.72)  (0.28)  n/a    n/a    n/a   

Total annual distributions3  (0.32)  (1.08)  (0.68)  n/a    n/a    n/a   
Net assets, end of period  13.55  13.56  14.32 n/a n/a n/a

Series LX
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Net assets, beginning of period  11.99  12.67  13.47  13.37  14.98  15.38 
Increase (decrease) from operations:

Total revenue  0.19  0.37  0.36  0.30  0.43  0.35 
Total expenses  (0.14)  (0.29)  (0.31)  (0.32)  (0.36)  (0.40)
Realized gains (losses) for the period  0.16  0.04  0.56  0.52  0.16  1.18 
Unrealized gains (losses) for the period  0.06  0.02  (0.19)  0.65  (0.66)  0.19 

Total increase (decrease) from 
operations2  0.27  0.14  0.42  1.15  (0.43)  1.32 

Distributions:
From net investment income  

(excluding dividends)  –    (0.03)  (0.03)  (0.02)  (0.11)  –   
From dividends  (0.04)  (0.14)  (0.03)  (0.01)  (0.04)  (0.04)
From capital gains  –    (0.13)  (0.31)  (0.18)  (0.06)  (0.68)
Return of capital  (0.25)  (0.65)  (0.77)  (0.82)  (0.86)  (0.90)

Total annual distributions3  (0.29)  (0.95)  (1.14)  (1.03)  (1.07)  (1.62)
Net assets, end of period  11.96  11.99  12.67  13.47  13.37  14.98 

The Fund’s Net Assets per security ($)1 (cont’d)
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Ratios and Supplemental Data 

Series A
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  481,771  500,416  614,137  735,399  670,659  621,126 
Securities outstanding (000)1  31,036  32,957  40,377  48,283  46,998  41,186 
Management expense ratio (%)2  2.28  2.28  2.28  2.27  2.28  2.28 
Management expense ratio before 

waivers or absorptions (%)2  2.28  2.28  2.28  2.27  2.28  2.28 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  15.52  15.18  15.21  15.23  14.27  15.08 

Series AR
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  106,968  104,087  82,709  61,682  37,998  22,490 
Securities outstanding (000)1  8,396  8,353  6,627  4,936  3,256  1,830 
Management expense ratio (%)2  2.26  2.26  2.26  2.26  2.26  2.26 
Management expense ratio before 

waivers or absorptions (%)2  2.26  2.27  2.26  2.26  2.26  2.26 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  12.74  12.46  12.48  12.50  11.67  12.29 

Series B
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  8,369  8,918  12,436  17,051  19,541  24,813 
Securities outstanding (000)1  734  799  1,113  1,523  1,860  2,238 
Management expense ratio (%)2  2.27  2.34  2.44  2.44  2.45  2.45 
Management expense ratio before 

waivers or absorptions (%)2  2.27  2.35  2.44  2.44  2.45  2.45 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  11.41  11.16  11.17  11.20  10.51  11.09 

Series C
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  11,792  12,580  15,981  21,974  24,360  29,124 
Securities outstanding (000)1  1,024  1,117  1,416  1,944  2,296  2,604 
Management expense ratio (%)2  2.25  2.25  2.25  2.25  2.25  2.25 
Management expense ratio before 

waivers or absorptions (%)2  2.25  2.25  2.25  2.25  2.25  2.25 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  11.52  11.27  11.29  11.30  10.61  11.19 

Series D
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  479  411  242  141  44  1 
Securities outstanding (000)1  44  39  23  14  4 –
Management expense ratio (%)2  1.36  1.34  1.33  1.34  1.42  1.43 
Management expense ratio before 

waivers or absorptions (%)2  1.36  1.34  1.33  1.34  1.42  1.43 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  10.77  10.49  10.48  10.44  9.75  10.24 

Series F
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  62,507  58,672  26,146  21,929  15,141  9,933 
Securities outstanding (000)1  3,900  3,768  1,682  1,416  1,043  652 
Management expense ratio (%)2  0.95  0.97  1.12  1.12  1.13  1.14 
Management expense ratio before 

waivers or absorptions (%)2  0.95  0.97  1.12  1.12  1.13  1.14 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  16.03  15.57  15.54  15.48  14.51  15.23 

Series F5 (formerly Series F6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  2,891  3,212  545  582  216  125 
Securities outstanding (000)1  231  258  42  43  16  8 
Management expense ratio (%)2  0.95  0.94  1.10  1.11  1.12  1.11 
Management expense ratio before 

waivers or absorptions (%)2  0.95  0.95  1.10  1.11  1.12  1.11 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  12.51  12.44  12.98  13.64  13.41  14.95 

(1)	 This information is provided as at the end of the fiscal period shown. 

(2)	 Management expense ratio is based on total expenses (excluding commissions and other portfolio 
transaction costs) for the stated period and is expressed as an annualized percentage of daily 
average net asset value during the period. If in the period a series was established or reinstated, 
the management expense ratio is annualized from the date of inception or reinstatement. 
Mackenzie may waive or absorb operating expenses at its discretion and stop waiving or 
absorbing such expenses at any time without notice.

(3)	 The trading expense ratio represents total commissions and other portfolio transaction costs 
expressed as an annualized percentage of daily average net asset value during the period.

(4)	 The Fund’s portfolio turnover rate indicates how actively the Fund’s portfolio advisor manages 
its portfolio investments. A portfolio turnover rate of 100% is equivalent to the Fund buying and 
selling all of the securities in its portfolio once in the course of the period. The higher a fund’s 
portfolio turnover rate in a period, the greater the trading costs payable by the fund in the period, 
and the greater the chance of an investor receiving taxable capital gains in the year. There is 
not necessarily a relationship between a high turnover rate and the performance of a fund. The 
portfolio turnover rate is not provided when the Fund is less than one year old. The value of any 
trades to realign the Fund’s portfolio after a fund merger, if any, is excluded from the portfolio 
turnover rate.
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Ratios and Supplemental Data (cont’d)

Series F8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  79  79 n/a n/a n/a n/a
Securities outstanding (000)1  5  5 n/a n/a n/a n/a
Management expense ratio (%)2  0.97  0.96 n/a n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  0.97  0.97 n/a n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 n/a n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 n/a n/a n/a n/a
Net asset value per security ($)  14.92  15.07 n/a n/a n/a n/a

Series FB
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  738  617  1,159  207  1 n/a
Securities outstanding (000)1  68  59  111  20 – n/a
Management expense ratio (%)2  1.15  1.18  1.19  1.19  1.16 n/a
Management expense ratio before 

waivers or absorptions (%)2  1.16  1.18  1.19  1.19  1.16 n/a
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 n/a
Net asset value per security ($)  10.78  10.49  10.48  10.44  9.62 n/a

Series FB5
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  13  12  14  13  1 n/a
Securities outstanding (000)1  1  1  1  1 – n/a
Management expense ratio (%)2  1.21  1.21  1.20  1.19  1.15 n/a
Management expense ratio before 

waivers or absorptions (%)2  1.21  1.21  1.20  1.19  1.15 n/a
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 n/a
Net asset value per security ($)  13.49  13.44  13.94  14.51  14.13 n/a

Series G
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1,687  2,180  2,444  2,002  1,536  1,187 
Securities outstanding (000)1  121  161  180  148  121  89 
Management expense ratio (%)2  1.68  1.68  1.68  1.68  1.69  1.68 
Management expense ratio before 

waivers or absorptions (%)2  1.68  1.69  1.68  1.68  1.69  1.68 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  13.89  13.55  13.54  13.52  12.68  13.34 

Series I
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  132  132  136  139  135  146 
Securities outstanding (000)1  9  9  9  9  10  10 
Management expense ratio (%)2  1.81  1.81  1.81  1.81  1.81  1.85 
Management expense ratio before 

waivers or absorptions (%)2  1.81  1.82  1.81  1.81  1.81  1.85 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  15.14  14.78  14.78  14.77  13.86  14.59 

Series J
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1,028  1,313  1,668  2,112  2,725  3,281 
Securities outstanding (000)1  67  88  112  142  195  222 
Management expense ratio (%)2  1.92  1.92  1.92  1.92  1.93  1.92 
Management expense ratio before 

waivers or absorptions (%)2  1.92  1.93  1.92  1.92  1.93  1.92 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  15.28  14.92  14.93  14.92  14.01  14.76 

Series O
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  13,091  13,014  12,903  9,206  8,606  5,145 
Securities outstanding (000)1  631  649  644  464  462  264 
Management expense ratio (%)2  –    –    –    –    –    –   
Management expense ratio before 

waivers or absorptions (%)2  –    0.01  –    –    –    –   
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  20.73  20.05  20.02  19.84  18.65  19.47 

Series O5 (formerly Series O6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  32  81  78 n/a n/a n/a
Securities outstanding (000)1  2  6  5 n/a n/a n/a
Management expense ratio (%)2  –    –    –   n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  –    0.01  –   n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  14.15  14.01  14.48 n/a n/a n/a
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Series PW
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  409,411  400,805  281,619  114,065  91,074  61,303 
Securities outstanding (000)1  35,276  35,347  24,819  10,044  8,566  5,476 
Management expense ratio (%)2  2.05  2.07  2.16  2.16  2.16  2.15 
Management expense ratio before 

waivers or absorptions (%)2  2.05  2.07  2.16  2.16  2.16  2.15 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  11.61  11.34  11.35  11.36  10.63  11.19 

Series PWF
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  n/a  n/a  26,567  13,059  11,035  6,398 
Securities outstanding (000)1  n/a  n/a  2,303  1,137  1,024  567 
Management expense ratio (%)2  n/a  n/a  1.06  1.06  1.03  1.03 
Management expense ratio before 

waivers or absorptions (%)2  n/a  n/a  1.06  1.06  1.03  1.03 
Trading expense ratio (%)3 n/a n/a 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 n/a n/a 45.53 46.05 61.78 66.16 
Net asset value per security ($)  n/a  n/a  11.54  11.49  10.78  11.29 

Series PWF6
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  n/a  n/a  1,654 n/a n/a n/a
Securities outstanding (000)1  n/a  n/a  116 n/a n/a n/a
Management expense ratio (%)2  n/a  n/a  1.05 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  n/a  n/a  1.05 n/a n/a n/a
Trading expense ratio (%)3 n/a n/a 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 n/a n/a 45.53 n/a n/a n/a
Net asset value per security ($)  n/a  n/a  14.24 n/a n/a n/a

Series PWFB
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  9,592  8,004  1,861 n/a n/a n/a
Securities outstanding (000)1  928  797  185 n/a n/a n/a
Management expense ratio (%)2  0.92  0.93  1.02 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  0.92  0.94  1.02 n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  10.34  10.05  10.03 n/a n/a n/a

Series PWFB5
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1  1  1 n/a n/a n/a
Securities outstanding (000)1  –    –    –   n/a n/a n/a
Management expense ratio (%)2  0.96  0.99  1.07 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  0.96  0.99  1.07 n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  14.07  13.97  14.43 n/a n/a n/a

Series PWR
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  7,888 n/a n/a n/a n/a n/a
Securities outstanding (000)1  773 n/a n/a n/a n/a n/a
Management expense ratio (%)2  2.05 n/a n/a n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  2.05 n/a n/a n/a n/a n/a
Trading expense ratio (%)3 0.10 n/a n/a n/a n/a n/a
Portfolio turnover rate (%)4 14.41 n/a n/a n/a n/a n/a
Net asset value per security ($)  10.21 n/a n/a n/a n/a n/a

Series PWT5 (formerly Series PWT6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  3,199  2,709  2,200 n/a n/a n/a
Securities outstanding (000)1  239  203  156 n/a n/a n/a
Management expense ratio (%)2  2.06  2.08  2.18 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  2.06  2.08  2.18 n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  13.37  13.37  14.10 n/a n/a n/a

Series PWT8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1,106  931  817 n/a n/a n/a
Securities outstanding (000)1  87  72  59 n/a n/a n/a
Management expense ratio (%)2  2.02  2.07  2.17 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  2.02  2.07  2.17 n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  12.72  12.91  13.94 n/a n/a n/a

Ratios and Supplemental Data (cont’d)
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Series PWX
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  22,541  24,146  24,966  23,191  16,828  10,480 
Securities outstanding (000)1  1,876  2,079  2,152  2,017  1,559  930 
Management expense ratio (%)2  –    –    –    –    –    –   
Management expense ratio before 

waivers or absorptions (%)2  –    0.01  –    –    –    –   
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  12.01  11.62  11.60  11.50  10.79  11.27 

Series PWX8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1  1 n/a n/a n/a n/a
Securities outstanding (000)1  –    –   n/a n/a n/a n/a
Management expense ratio (%)2  –    –   n/a n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  –    0.01 n/a n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 n/a n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 n/a n/a n/a n/a
Net asset value per security ($)  15.05  15.11 n/a n/a n/a n/a

Series R
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  483,758  491,484  478,739  441,320  366,097 n/a
Securities outstanding (000)1  44,935  46,146  44,683  41,420  36,895 n/a
Management expense ratio (%)2  –    –    –    –    –   n/a
Management expense ratio before 

waivers or absorptions (%)2  –    0.01  –    –    –   n/a
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 n/a
Net asset value per security ($)  10.77  10.65  10.71  10.65  9.92 n/a

Series S
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  7,732  7,565  1,004  32  135  95 
Securities outstanding (000)1  639  632  83  3  12  8 
Management expense ratio (%)2  0.03  0.03  0.03  0.03  0.03  0.03 
Management expense ratio before 

waivers or absorptions (%)2  0.03  0.03  0.03  0.03  0.03  0.03 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  12.10  11.97  12.04  11.96  11.13  11.63 

Series T5 (formerly Series T6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1,926  2,112  3,647  4,237  4,690  3,556 
Securities outstanding (000)1  157  172  282  308  343  232 
Management expense ratio (%)2  2.29  2.26  2.24  2.24  2.24  2.26 
Management expense ratio before 

waivers or absorptions (%)2  2.29  2.26  2.24  2.24  2.24  2.26 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  12.23  12.25  12.94  13.74  13.66  15.30 

Series T8
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  759  748  898  1,430  1,148  843 
Securities outstanding (000)1  74  72  80  116  92  59 
Management expense ratio (%)2  2.26  2.27  2.29  2.29  2.27  2.30 
Management expense ratio before 

waivers or absorptions (%)2  2.26  2.28  2.29  2.29  2.27  2.30 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  10.21  10.38  11.23  12.28  12.46  14.24 

Series LB
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  224,567  236,402  320,802  367,315  148,008  68,761 
Securities outstanding (000)1  18,494  19,895  26,945  30,802  13,294  5,862 
Management expense ratio (%)2  2.36  2.36  2.36  2.36  2.50  2.61 
Management expense ratio before 

waivers or absorptions (%)2  2.36  2.36  2.36  2.36  2.50  2.61 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  12.14  11.88  11.91  11.93  11.13  11.73 

Series LF
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  28,605  10,746 n/a n/a n/a n/a
Securities outstanding (000)1  2,688  1,039 n/a n/a n/a n/a
Management expense ratio (%)2  0.98  0.97 n/a n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  0.98  0.97 n/a n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 n/a n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 n/a n/a n/a n/a
Net asset value per security ($)  10.64  10.34 n/a n/a n/a n/a

Ratios and Supplemental Data (cont’d)
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Series LF5
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  1,336  58 n/a n/a n/a n/a
Securities outstanding (000)1  87  4 n/a n/a n/a n/a
Management expense ratio (%)2  0.98  0.96 n/a n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  0.98  0.96 n/a n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 n/a n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 n/a n/a n/a n/a
Net asset value per security ($)  15.41  15.33 n/a n/a n/a n/a

Series LM
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  41,770  47,507  92,054  210,504  273,152  262,241 
Securities outstanding (000)1  5,072  5,757  10,548  22,684  29,577  25,336 
Management expense ratio (%)2  2.36  2.36  2.36  2.36  2.41  2.44 
Management expense ratio before 

waivers or absorptions (%)2  2.36  2.36  2.36  2.36  2.41  2.44 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  8.23  8.25  8.73  9.28  9.24  10.35 

Series LW
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  269,867  282,071  195,464 n/a n/a n/a
Securities outstanding (000)1  27,109  28,990  20,061 n/a n/a n/a
Management expense ratio (%)2  2.13  2.21  2.20 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  2.13  2.21  2.20 n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  9.95  9.73  9.74 n/a n/a n/a

Series LW5 (formerly Series LW6)
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  82,732  89,420  69,904 n/a n/a n/a
Securities outstanding (000)1  6,107  6,594  4,882 n/a n/a n/a
Management expense ratio (%)2  2.13  2.21  2.20 n/a n/a n/a
Management expense ratio before 

waivers or absorptions (%)2  2.13  2.21  2.20 n/a n/a n/a
Trading expense ratio (%)3 0.10 0.09 0.09 n/a n/a n/a
Portfolio turnover rate (%)4 14.41 40.75 45.53 n/a n/a n/a
Net asset value per security ($)  13.55  13.56  14.32 n/a n/a n/a

Series LX
Sep. 30 

2019
Mar. 31 

2019
Mar. 31 

2018
Mar. 31 

2017
Mar. 31 

2016
Mar. 31 

2015

Total net asset value ($000)1  7,599  8,010  11,749  17,174  9,032  5,411 
Securities outstanding (000)1  635  668  927  1,275  676  361 
Management expense ratio (%)2  2.36  2.36  2.36  2.36  2.51  2.61 
Management expense ratio before 

waivers or absorptions (%)2  2.36  2.36  2.36  2.36  2.51  2.61 
Trading expense ratio (%)3 0.10 0.09 0.09 0.12 0.09 0.07 
Portfolio turnover rate (%)4 14.41 40.75 45.53 46.05 61.78 66.16 
Net asset value per security ($)  11.96  11.99  12.67  13.47  13.37  14.98 

Management Fees
The management fee for each applicable series is calculated and accrued 
daily as a percentage of its NAV. The Fund’s management fees were used 
by Mackenzie to pay for the costs of managing the investment portfolio 
of the Fund and/or the underlying fund(s), as applicable, including 
providing investment analysis and recommendations, making investment 
decisions, making brokerage arrangements for the purchase and sale of 
the investment portfolio, and providing other services. Mackenzie also used 
the management fees to fund sales commissions, trailing commissions 
and any other compensation (collectively “distribution-related payments”) 
to registered dealers and brokers whose clients invest in the Fund.

LBC Financial Services Inc. (“LBC”) is the principal distributor for the 
LBC series securities of the Fund (as listed under Fund Formation and 
Series Information) and receives a portion of the management fees that 
the Fund pays to Mackenzie. Under this arrangement, LBC was entitled to 
approximately 23% of the total management fees that Mackenzie received 
from the LBC series of all Mackenzie funds during the period. Mackenzie is 
responsible for paying all distribution-related payments to LBC-authorized 
dealers whose clients invest in the LBC series of the Fund.

The following dealers affiliated with Mackenzie may be entitled to 
distribution-related payments from Mackenzie on the same basis as 
unrelated registered brokers and dealers: IPC Securities Corporation, 
Investors Group Securities Inc., IPC Investment Corporation and Investors 
Group Financial Services Inc.

Mackenzie used approximately 43% of the total management fee revenues 
received from all Mackenzie funds during the period to fund distribution-
related payments to registered dealers and brokers. In comparison, such 
distribution-related payments for the Fund represented on average 44% 
of the management fees paid by all applicable series of the Fund during 
the period. The actual percentage for each series may be higher or lower 
than the average depending on the level of trailing commissions and sales 
commissions paid for that series. The higher proportion of distribution-
related payments is primarily attributable to sales commissions related to 
gross sales of redemption charge securities of the Fund. 

Ratios and Supplemental Data (cont’d)
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Fund Formation and Series Information
The Fund may have undergone a number of changes, such as a reorganization or a change in manager, mandate or name. A history of the major changes 
affecting the Fund in the last 10 years can be found in the Fund’s Annual Information Form.

Date of Formation	 November 19, 2008

The Fund may issue an unlimited number of securities of each series. The number of issued and outstanding securities of each series is disclosed in 
Financial Highlights.

Series Offered by Mackenzie Financial Corporation (180 Queen Street West, Toronto, Ontario, M5V 3K1; 1-800-387-0614; www.mackenzieinvestments.com)

Series A, Series T5 and Series T8 securities are offered to retail investors investing a minimum of $500 ($5,000 for Series T5 and Series T8). Investors 
in Series T5 and Series T8 securities also want to receive a monthly cash flow of 5% or 8% per year, respectively. Before January 1, 2019, Series T5 
securities were known as Series T6.

Series AR securities are offered to retail investors in a Registered Disability Savings Plan offered by Mackenzie.

Series D securities are offered to retail investors investing a minimum of $500 through a discount brokerage or other account approved by Mackenzie. 

Series F, Series F5 and Series F8 securities are offered to investors who are enrolled in a dealer‑sponsored fee‑for‑service or wrap program, who are 
subject to an asset‑based fee rather than commissions on each transaction and who invest at least $500 ($5,000 for Series F5 and Series F8); they are 
also available to employees of Mackenzie and its subsidiaries, and directors of Mackenzie. Investors in Series F5 and Series F8 securities also want to 
receive a monthly cash flow of 5% or 8% per year, respectively. Before January 1, 2019, Series F5 securities were known as Series F6. 

Series FB and Series FB5 securities are offered to retail investors investing a minimum of $500. Investors are required to negotiate their advisor service 
fee, which cannot exceed 1.50%, with their financial advisor. Investors in Series FB5 securities also want to receive a monthly cash flow of 5% per year.

Series O and Series O5 securities are offered only to investors investing a minimum of $500,000 who are enrolled in Mackenzie Portfolio Architecture 
Service or Open Architecture Service; certain institutional investors; investors in a qualified group plan, and certain qualifying employees of Mackenzie 
and its subsidiaries. Investors in Series O5 securities also want to receive a monthly cash flow of 5% per year. Before January 1, 2019, Series O5 
securities were known as Series O6.

Series PW, Series PWT5 and Series PWT8 securities are offered through our Private Wealth Solutions to certain high net worth investors who invest a 
minimum of $100,000. Investors in Series PWT5 and Series PWT8 securities also want to receive a monthly cash flow of 5% or 8% per year, respectively. 
Before January 1, 2019, Series PWT5 securities were known as Series PWT6.

Series PWFB and Series PWFB5 securities are offered through our Private Wealth Solutions to certain high net worth investors who invest a minimum of 
$100,000. Investors are required to negotiate their advisor service fee, which cannot exceed 1.50%, with their financial advisor. Investors in Series PWFB5 
securities also want to receive a monthly cash flow of 5% per year.

Series PWR securities are offered through our Private Wealth Solutions to certain high net worth investors who invest a minimum of $100,000 in a 
Registered Disability Savings Plan offered by Mackenzie.

Series PWX and Series PWX8 securities are offered through our Private Wealth Solutions to certain high net worth investors who invest a minimum of 
$100,000. Investors are required to negotiate their advisor service fee, which cannot exceed 1.50%, with their financial advisor. Investors in Series PWX8 
securities also want to receive a monthly cash flow of 8% per year.

Series R securities are offered only to other affiliated funds and certain institutional investors in connection with fund-of-fund arrangements.

Series S securities are offered to the Related Insurance Companies and certain other mutual funds, but may be sold to other investors as determined 
by Mackenzie.

Series B and Series C securities were created specifically for the purpose of implementing mergers affecting the Fund and are not available for sale.

Series G securities are no longer available for sale, except for additional purchases by investors who have held these securities since December 11, 2017.

Series I and Series J securities are no longer available for sale. 

Series PWF and Series PWF6 securities are no longer available for sale. Effective June 1, 2018, Series PWF and Series PWF6 securities were consolidated 
into Series F and Series F6 (now Series F5) securities, respectively.
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Series Distributed by LBC Financial Services Inc. (1360 René-Lévesque Blvd. West, 13th Floor, Montréal, Québec H3G 0A9; 1-800-522-1846; 
www.laurentianbank.ca/mackenzie)

Series LB and Series LX securities are offered to retail investors investing a minimum of $500 ($5,000 for Series LX). Investors in Series LX securities 
also want to receive a monthly cash flow of 5% per year. 

Series LF and Series LF5 securities are offered to retail investors investing a minimum of $500 ($5,000 for Series LF5), who are enrolled in the LBC 
Private Banking sponsored fee‑for‑service program. Investors in Series LF5 securities also want to receive a monthly cash flow of 5% per year.

Series LW and Series LW5 securities are offered through our Preferred Pricing Program to certain high net worth investors who invest a minimum of 
$100,000. Investors in Series LW5 securities also want to receive a monthly cash flow of 5% per year. Before January 1, 2019, Series LW5 securities were 
known as Series LW6.

Series LM securities are no longer available for sale, except that pre-authorized contribution plans that were in place as at November 25, 2015, may 
continue.

An investor in the Fund may choose among different purchase options that are available under each series. These purchase options are a sales charge 
purchase option, a redemption charge purchase option, various low-load purchase options and a no-load purchase option. The charges under the sales 
charge purchase option are negotiated by investors with their dealers. The charges under the redemption charge and low-load purchase options are paid 
to Mackenzie if an investor redeems securities of the Fund during specific periods. Not all purchase options are available under each series of the Fund, 
and the charges for each purchase option may vary among the different series. For further details on these purchase options, please refer to the Fund’s 
Simplified Prospectus and Fund Facts. 

Fund Formation and Series Information (cont’d)
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Series
Inception/

Reinstatement Date
Management 

Fees
Administration 

Fees
Net Asset Value per Security ($) 

	S ep. 30, 2019	M ar. 31, 2019

Series A November 24, 2008 1.85% 0.20%  15.52  15.18 

Series AR November 18, 2011 1.85% 0.20%  12.74  12.46 

Series B May 6, 2011 1.85%(7) 0.20%(8)  11.41  11.16 

Series C May 13, 2011 1.76% 0.27%  11.52  11.27 

Series D March 19, 2014 1.10% 0.16%  10.77  10.49 

Series F December 22, 2008 0.70%(3) 0.15%(6)  16.03  15.57 

Series F5(12) October 28, 2014 0.70%(3) 0.15%(6)  12.51  12.44 

Series F8 October 24, 2018 0.70% 0.15%  14.92  15.07 

Series FB October 26, 2015 0.85% 0.20%  10.78  10.49 

Series FB5 October 26, 2015 0.85% 0.20%  13.49  13.44 

Series G July 29, 2009 1.35% 0.20%  13.89  13.55 

Series I January 27, 2009 1.40% 0.20%  15.14  14.78 

Series J February 18, 2009 1.50% 0.20%  15.28  14.92 

Series O April 1, 2010 –(1)  – *  20.73  20.05 

Series O5(12) October 16, 2017 –(1)  – *  14.15  14.01 

Series PW October 11, 2013 1.70%(4) 0.15%  11.61  11.34 

Series PWF None issued (9) 0.80% 0.15%  –  – 

Series PWF6 None issued (10) 0.80% 0.15%  –  – 

Series PWFB April 3, 2017 0.70%(5) 0.15%  10.34  10.05 

Series PWFB5 April 3, 2017 0.70%(5) 0.15%  14.07  13.97 

Series PWR April 1, 2019 1.70% 0.15%  10.21  – 

Series PWT5(12) April 3, 2017 1.70%(4) 0.15%  13.37  13.37 

Series PWT8 April 3, 2017 1.70%(4) 0.15%  12.72  12.91 

Series PWX December 19, 2013 –(2) – (2)  12.01  11.62 

Series PWX8 October 24, 2018 – (2) – (2)  15.05  15.11 

Series R October 21, 2015 –* – *  10.77  10.65 

Series S January 31, 2013 –(1)  0.025%  12.10  11.97 

Series T5(12) May 13, 2013 1.85% 0.20%  12.23  12.25 

Series T8 May 14, 2013 1.85% 0.20%  10.21  10.38 

Series LB January 18, 2012 1.85% 0.20%  12.14  11.88 

Series LF December 7, 2018 0.70% 0.15%  10.64  10.34 

Series LF5 December 7, 2018 0.70% 0.15%  15.41  15.33 

Series LM January 30, 2012 1.85% 0.20%  8.23  8.25 

Series LW December 1, 2017 1.70%(11) 0.15%  9.95  9.73 

Series LW5(12) December 1, 2017 1.70%(11) 0.15%  13.55  13.56 

Series LX May 14, 2013 1.85% 0.20%  11.96  11.99 

*	 Not applicable.
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(1)	� This fee is negotiable and payable directly to Mackenzie by investors in this series. 

(2)	 This fee is payable directly to Mackenzie by investors in this series through redemptions of their securities.

(3) 	 Prior to June 1, 2018, the management fee for this series was charged to the Fund at a rate of 0.85%.

(4) 	 Prior to June 1, 2018, the management fee for this series was charged to the Fund at a rate of 1.80%.

(5) 	 Prior to June 1, 2018, the management fee for this series was charged to the Fund at a rate of 0.80%.

(6) 	 Prior to June 1, 2018, the administration fee for this series was charged to the Fund at a rate of 0.16%.

(7) 	 Prior to August 17, 2018, the management fee for Series B was charged to the Fund at a rate of 1.93%.

(8) 	 Prior to August 17, 2018, the administration fee for Series B was charged to the Fund at a rate of 0.27%.

(9) 	 The series’ original start date was November 13, 2013. All securities in the series were consolidated into Series F on June 1, 2018.

(10) 	 The series’ original start date was April 3, 2017. All securities in the series were consolidated into Series F6 (now Series F5) on June 1, 2018.

(11) 	 Prior to November 23, 2018, the management fee for this series was charged to the Fund at a rate of 1.80%.

(12)	 Before January 1, 2019, Series F5, Series O5, Series PWT5, Series T5 and Series LW5 securities were known as Series F6, Series O6, Series PWT6, Series T6 and Series LW6, 
respectively.
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