North American Equity
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North American Equity (2.9) (5.7 (5.7) 0.2 1.4 8.7 7.5 7.6
S&P/TSX Composite Total Return Index (4-3) 3.9 3.9 34.8 21.2 15.2 12.7 10.7
ISR (%) 2026 $EE 2025 2024 2023 2022 2021 2020 2019*
North American Equity (5.7) 4.0 18.5 28.7 (7.8) 20.3 (1.3) 17.1
S&P/TSX Composite Total Return Index 3.9 3L7 21.6 11.8 (5.8) 25.1 5.6 22.9
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s North American Equity — omposite Total Return Index
Beta 0.6 1.0 $48,000 -|
Standard Deviation 9.4 11.9 $43,000 |
Historical VaR (4.2) (4.5) $38,000 -
Drawdown (16.6) (22.3)
$33,000

Up Market Capture 34.0 100.0
Down Market Capture 79.5 100.0 $28,000

N $23,000
Ebi $18,000
Sharpe Ratio 0.7 0.8 ’
Information Ratio 0.1 0.0 $13,000 +
Var Adjusted 24.4 223 $8,000 . . . . . . .
Alpha 0.6 0.0 Incpt.* 2013 Jul 2015 May 2017 Mar 2019Jan 2020 Nov 2022 Sep 2024 Jul
FEHR Percent T2 Ee
United States Government TBILL 02APR2026 9.8% W Information Technology: 37.1%
Canadian Natural Resources Limited Equity 5.5% uSET: 24.3%
Temenos Ag Equity 5.4% B EEES: 0.8%
Alphabet Inc Equity CLS C 5.2% BT 7.4%
S&P Global Inc Equity 4.4% H Health Care: 5.8%

Energy: 5.5%
B Materials: 4.1%
WDFHBR R 2.3%

Communication Services: 2%

Consumer Discretionary: 1.5%
m B3 0.2%
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