North American High Income
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North American High Income 35 5.3 12.8 247 15.3 14.5 8.6 8.3
S&P/TSX Composite Total Return Index 5.0 9.8 17.6 259 175 15.0 10.9 10.0
AsERM (%) 2025 SEE+ 2024 2023 2022 2021 2020 2019 2018*
North American High Income 12.8 23.4 6.7 0.9 25.0 (7.0) 18.6 (5.2)
S&P/TSX Composite Total Return Index 17.6 21.6 11.8 (5.8) 25.1 5.6 22.9 (8.9)
SEHHE (BRI E*) BEAS HHIER FX3ZLA3E$10,00040 T AYIE
St 5K $43,000 -
Beta 0.7 1.0 s NOrth American High Income s S&P/TSX Composite Total Return Index
. $38,000 -
Standard Deviation 9.4 1.8
Historical VaR (3.8) 4.7 $33,000 -
Drawdown (19.9) (22.3)
Up Market Capture 38.1 100.0 »28,000 1
Down Market Capture 73.9 100.0 $23,000 -
ElHRUE $18,000 -
Sharpe Ratio 0.8 0.8
Information Ratio 0.2 0.0 713,000 1
Var Adjusted 26.4 214 $8,000 . . . . . . .
AIpha 1.4 0.0 Incpt. * 2013 Jun 2015 Mar 2016 Dec 2018 Sep 2020Jun 2022 Mar 2023 Dec
FTEER Percent Tl 7> i
Manulife Financial Corporation Equity 6.2% o
sun Life Financial Inc. Equity 6.1% w s RRfTil: 52.7%
Bank Of Nova Scotia (The) Equity 5.9% W Energy: 21.8%
Royal Bank Of Canada Equity 5.3% B Communication Services: 11.9%
Toronto-Dominion Bank (The) Equity 5.3%

mEHF T 8.1%

| Utilities: 3.2%
Materials: 1.7%

o [E]FE 535 0.5%
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