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Portfolio Overview

Composition

Portfolio % Benchmark %
Cash 222 0.00
Stock 82.60 72.43
Bond 14.49 0.00

Other 0.62 2757

0 50 100 Total 99.93 100.00

World Region Breakdown Portfolio % Benchmark %
Americas 71.25 65.44
North America 77.15 65.43
Latin America 0.10 0.00
Greater Europe 14.87 21.84
United Kingdom 3.42 4.93
Europe Developed 1n.21 16.50
Europe Emerging 0.09 0.17
Africa/Middle East 0.15 0.24
Greater Asia 7.88 12.72
Japan 5.36 9.04
Australasia 1.57 2.65
Asia Developed 0.70 1.00
Asia Emerging 0.25 0.04
Top 10 Country Breakdown Portfolio % Benchmark %
United States 53.97 48.74
Canada 23.18 16.69
Japan 5.36 9.04
United Kingdom 3.42 4.93
France 2.32 3.23
Switzerland 1.93 3.42
Germany 1.61 2.63
Australia 1.50 2.54
Netherlands 1.45 1.72
Denmark 117 1.23

Style Breakdown Portfolio % Benchmark %
Large Value 16.38 20.46
Large Core 25.76 26.46
Large Growth 34.07 32.83
Mid Value 5.03 5.78
Mid Core 6.82 7.92
Mid Growth 5.88 421
Small Value 1.95 0.71
Small Core 2.95 1.08
Small Growth 1.16 0.55
Large Cap 76.21 79.75
Mid-Small Cap 23.79 20.25
Value 23.36 26.95
Core 35.54 35.46
Growth 41.10 37.59
0 Portfolio . Portfolio Constituents A Benchmark

Equity Sector Breakdown Portfolio % Benchmark %
M Cyclical 32.80 35.55
Ex Basic Matls 481 5.37
& Cons Cyclical 9.00 9.44
EJ Financial Sves 16.70 18.09
B3 Real Estate 2.29 2.66
w Sensitive 50.34 4513
El Comm Svcs 7.40 6.37
BY Energy 7.25 6.22
£ Industrials 12.42 12.32
] Technology 23.26 2022
= Defensive 16.86 19.32
Cons Defensive 5.56 6.24
El Healthcare 8.93 10.23
K Utilities 2.36 2.86
Fixed-l Sector Br Portfolio % Benchmark %
Government 48.70 —
Municipal 0.00 —
Corporate 34.92 —
Securitized 8.49 —
Cash and Cash Equivalents 7.89 —
Derivative 0.00 —
Credit Rating Breakdown Portfolio % Benchmark %
AAA 42.18 —
AA 23.05 —
A 12.90 —
BBB 14.22 —
BB 2.96 —
B or Below B 2.14 —
Not Rated 2.56 —

Top 10 Constituents

% Weighting
1 TD US Index F 30.47
2 TD International Index - F 17.17
3 TD Canadian Index - F 11.93
4 TD NASDAQ Index - F 10.01
5 TD Canadian Bond Index - 8.96
6 NCM Income Growth Class Series F 7.77
7 NCM Global Income Growth Class Series F 7.32
8 Lysander-Canso Corporate Value Bond F 4.89
9 CASH 1.48
Portfolio Statistics
Style Box Value Factors Portfolio Benchmark
Price/Prospective Earnings 17.80 17.51
Price/Book 2.62 241
Price/Sales 1.90 1.82
Price/Cash Flow 11.00 10.91
Dividend Yield % 2.35 2.40
Style Box Growth Factors
Long-Term Earning Growth % 11.50 11.09
Historical Earnings Growth % 6.87 5.45
Book Value Growth % 6.59 6.19
Sales Growth % 8.89 8.29
Cash Flow Growth % 7.78 6.01
Equity Valuation Price Multiples
Price to Earnings 20.64 20.32
Price to Book Value 2.82 2.58
Price to Sales 2.09 1.99
Price to Cash Flow 12.65 12.43
Financial Ratios
ROE % 25.67 24.11
ROA % 10.99 10.15
Net Margin % 18.53 17.56
Debt to Capital % 38.51 38.36
Fixed Income Style
Avg Eff Duration 6.93 —
Avg Eff Maturity 9.42 —
Avg Credit Quality BBB —
Avg Wtd Coupon 3.54 —
Avg Wtd Price — —
Misc
% Market Valuein Top 10 Holdings 100.00 100.00

Average Expense Ratio —

Financial Professionals: This report may not meet all applicable presentation and/or disclosure standards to which gou are subject to by a regulator and may need to be supplemented with
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Cumulative Return as of 7/31/2024 Trailing Returns as of 7/31/2024
Total Return % Portfolio = Benchmark Total +/-
Return Benchmark
180 1 Month 2,69 -0.49
3 Month 7.71 0.25
144 6 Month 12.08 0.36
YTD 13.66 0.54
108 1 Year 18.55 0.71
3 Years 6.98 -0.12
72 5 Years 10.40 1
10 Years 9.65 0.72
36 15 Years — —
Inception 10.69 —
Foooe T o205 T o206 T o207 T o208 T 2019 T 2020 T 2021 T 202 T 2023 T 20ma Relative Statistics as of 7/31/2024
vs Benchmark 1Yr 3Yr 5Yr 10Yr
Rolling Return as of 7/31/2024 Alpha 023 026 038 007
3 Yr Rolling Return % Portfolio == Benchmark Beta 1.03 1.05 111 1.09
R-Squared 98.06 9758 96.89 95.37
20 Tracking Error 134 181 238 233
Information Ratio 053 -007 047 031
16 Treynor Ratio 1290 358 736 740
12 Downside Deviation 084 121 159  1.63
Batting Average 58.33 50.00 56.67 58.33
8 Up Capture Ratio 106.47 105.40 111.97 109.42
Down Capture Ratio 113.65 109.06 111.96 110.76
4 Up Number Ratio 1.00 1.00 1.00 099
Down Number Ratio 1.00 1.00 1.00 098
Up Percentage Ratio 0.75 0.67 069 0.68
2017 2018 2019 2020 2021 2022 2023 2024 Down Percentage Ratio 0.25 0.27 0.33 0.40
Disclosure:
If applicable, the portfolio-level performance returns shown are hypothetical, based on historic economic and market assumptions and the investment and planning Risk Statistics as of 7/31/2024
assumptions selected by your financial professional. Hypothetical performance is for illustrative purposes only and is not a guarantee of future results. Actual
performance returns will vary. If required to do so under applicable regulation, your financial professional has determined that you have the resources and financial TYr 3vr 5Yr 10Yr
expertise to qnderstand the risks and I/'_m/'tations of u_sing _such hypu;hetical performance returns in making investment decisions. ”Nel_” performance returns are Standard Deviation 9.35 11.31 11.81 10.09
calculated using the fees and expenses input by your financial professional. “Gross” performance returns are calculated before the deduction of all fees and expenses
that you have paid or would have paid in connection with your financial professional’s services. Such fees may include investment advisory fees; however, not all Skewness -0.27 -0.33 -0.55 -0.55
financial professionals charge investment advisory fees. You should speak with your financial professional to understand the fees and expenses they included and .
the impact that fees and expenses have on performance returns before making investment decisions. The historical benchmark index performance is selected by Kurtosis 0.22 -0.67 0.94 1.18
your financial professional as a comparison tool and is provided for informational purposes only. Actual performance returns will vary. Please refer to your financial
professional and any disclosures they provide to you for additional information. Sharpe Ratio 1.43 0.33 0.69 0.80
Sortino Ratio 276 050 105 123
Risk-Return as of 7/31/2024 Calmar Ratio 3.96 0.41 0.61 0.56
3 Yr Total Return % © Portfolio Benchmark Portfolio Constituents Risk-Free Rate Positive Months 8 21 39 78
Negative Months 4 15 21 42
16.00 Worst Month 335 616 982 -9.82
Max Drawdown -469 -17.09 -17.09 -17.09
13.00
Calendar Returns as of 7/31/2024
10.00 : : : ; : : 1stQtr  2ndQtr  3rd Qtr  4th Qtr Year
2014 395 282 1.8 225 1133
200 v v _ _ o _ 2015 727 033 316 582 956
2016 307 174 635 228 7.26
400 2017 527 159 172 485 14.07
2018 043 339 283 -879 -261
- 2019 967 222 136 512 1945
' 2020 -12.86 1472 595 811 1451
2021 291 601 119 530 16.25
20 2022 515 -1207 060 493 -13.00
2023 6.76 373 -155 821 17.97
000 300 6.00 900 12.00 15.00 18.00 2100 2400 2024 7213 — — =
3 Yr Std Deviation %
Disclosure:

The risk and return statistics shown above are for illustrative purposes only and are based on historic economic and market assumptions and the investment and planning assumptions selected by your financial professional. Such historic asset
allocations are not available for direct investment and the performance does not reflect costs, fees or expenses associated with investing in the instruments that could comprise the allocation. Historic asset allocations provide historical market data
that serves as point of reference to compare the performance of a particular investment and/or investment strategy. No representation is made by Morningstar that any historic asset allocation selected by your financial professional is an appropriate
measure for comparison.
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H . Data as of Currency Risk-Free Rate Benchmark
Portfolio Aggregatlon 7/31/2024 CAD FTSECanada91DayTBil  Benchmark - Growth
Common Equity Holdings Analysis (Top 25)
Name Tick/ISIN % Investment % Portfolio Market Cap Style Box Sector

Mkt Value Mkt Value (mil)

Microsoft Corp MSFT 2.42  3,036,321.85 HR Large Growth  [®] Technology
TD US Index F 4.46 1.36 5E sl Large Growth
TD NASDAQ Index - F 8.62 0.86 B Large Growth
NCM Global Income Growth Class Series F 2.64 0.19 5Eal Large Growth
Apple Inc AAPL 232 3,342,781.56 HR Large Growth B! Technology
TD US Index F 459 1.40 HR Large Growth
TD NASDAQ Index - F 9.24 0.93 R Large Growth
Amazon.com Inc AMZN 1.16 1,762,205.68 5Eal Large Growth ) Consumer Cyclical
TD US Index F 2.21 0.67 5Eal Large Growth
TD NASDAQ Index - F 4.85 0.49 5Eal Large Growth
NVIDIA Corp NVDA 096 2,638,664.14 HR Large Growth 1 Technology
TD US Index F 1.90 0.58 HR Large Growth
TD NASDAQ Index - F 3.77 0.38 HR Large Growth
Alphabet Inc Class A GOOGL 0.93 2,061,302.50 B Large Blend El Communication Services
TD US Index F 1.34 0.41 B Large Growth
NCM Global Income Growth Class Series F 3.58 0.26 HR Large Growth
TD NASDAQ Index - F 2.55 0.26 iEal Large Growth
Meta Platforms Inc Class A META 0.91 1,234,904.75 HR Large Growth Fl Communication Services
TD NASDAQ Index - F 3.86 0.39 HR Large Growth
TD US Index F 1.27 0.39 HR Large Growth
NCM Global Income Growth Class Series F 1.82 0.13 HR Large Growth
Broadcom Inc AVGO 0.83  669,465.38 HH Large Blend [ Technology
TD NASDAQ Index - F 415 0.42 5Eal Large Growth
TD US Index F 0.73 0.22 HR Large Growth
NCM Global Income Growth Class Series F 2.60 0.19 HR Large Growth
Tesla Inc TSLA 0.71 663,430.98 HR Large Growth Y Consumer Cyclical
TD NASDAQ Index - F 3.69 0.37 HR Large Growth
TD US Index F 1.1 0.34 HR Large Growth
Royal Bank of Canada RY 0.65 210,789.51 HH Large Blend EJ Financial Services
TD Canadian Index - F 3.85 0.46 ﬁ Large Blend
NCM Global Income Growth Class Series F 2.65 0.19 HR Large Growth
Alphabet Inc Class C GOO0G 0.60 2,061,302.50 B Large Blend El Communication Services
TD US Index F 1.15 0.35 HR Large Growth
TD NASDAQ Index - F 2.49 0.25 HR Large Growth
Costco Wholesale Corp CcoSsT 0.45 364,456.86 B Large Blend Consumer Defensive
TD NASDAQ Index - F 2.33 0.23 BB Large Growth
TD US Index F 0.47 0.14 HR Large Growth
NCM Global Income Growth Class Series F 1.04 0.08 HR Large Growth
Eli Lilly and Co LLY 0.40  724,340.12 HP Large Growth [ Healthcare
TD US Index F 0.80 0.24 5Eal Large Growth
NCM Global Income Growth Class Series F 2.16 0.16 H Large Growth
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H . Data as of Currency Risk-Free Rate Benchmark
POI’th“O Aggregatlon 7/31/2024 CAD FTSE Canada 91 Day TBil Benchmark - Growth
Common Equity Holdings Analysis (Top 25)
Name Tick/ISIN % Investment % Portfolio Market Cap Style Box Sector

Mkt Value Mkt Value (mil)

The Toronto-Dominion Bank TD 0.39 138,368.95 usel Large Value E Financial Services
TD Canadian Index - F 3.24 0.39 iai| Large Blend
PepsiCo Inc PEP 0.38 244,550.83 B Large Blend Consumer Defensive
TD NASDAQ Index - F 1.86 0.19 HR Large Growth
TD US Index F 0.38 0.12 HR Large Growth
NCM Global Income Growth Class Series F 1.09 0.08 HR Large Growth
Mastercard Inc Class A MA 0.37 426,830.24 HP Large Growth [ Financial Services
NCM Global Income Growth Class Series F 2.72 0.20 HR Large Growth
TD US Index F 0.58 0.18 B Large Growth
goeasy Ltd GSY 0.37 3,239.43 BB Mid Growth B3 Financial Services
NCM Income Growth Class Series F 4.74 0.37 B Small Blend
TD Canadian Index - F 0.04 0.00 Y Large Blend
Adobe Inc ADBE 0.35 233,303.78 isal Large Growth ™ Technology
TD NASDAQ Index - F 217 0.22 5sal Large Growth
TD US Index F 0.44 0.13 B Large Growth
Canadian Natural Resources Ltd CNQ 0.35 98,403.30 B Large Blend Y Energy
TD Canadian Index - F 1.94 0.23 Y Large Blend
NCM Global Income Growth Class Series F 1.59 0.12 HR Large Growth
The Home Depot Inc HD 0.32 352,449.43 s Large Blend ) Consumer Cyclical
TD US Index F 0.56 0.17 HR Large Growth
NCM Global Income Growth Class Series F 2.00 0.15 HR Large Growth
Canadian National Railway Co CNR 0.31 98,032.04 B Large Blend [ Industrials
TD Canadian Index - F 2.00 0.24 M Large Blend
NCM Global Income Growth Class Series F 1.00 0.07 HR Large Growth
AbbVie Inc ABBV 0.31 334,261.11 H Large Value E3 Healthcare
NCM Global Income Growth Class Series F 242 0.18 HR Large Growth
TD US Index F 0.44 0.13 HR Large Growth
EQB Inc EQB 0.31 3,590.70 B Mid Blend EJ Financial Services
NCM Income Growth Class Series F 3.91 0.30 B Small Blend
TD Canadian Index - F 0.05 0.01 B Large Blend
Advanced Micro Devices Inc AMD 0.31 214,448.84 B Large Growth [®1 Technology
TD NASDAQ Index - F 1.90 0.19 B Large Growth
TD US Index F 0.38 0.12 B Large Growth
Cameco Corp cco 0.30 22,941.07 HR Large Growth Y Energy
NCM Global Income Growth Class Series F 3.26 0.24 H Large Growth
TD Canadian Index - F 0.51 0.06 B Large Blend
Shopify Inc Registered Shs -A- Subord Vtg SHOP 0.29 70,128.40 HR Large Growth B Technology
TD Canadian Index - F 247 0.29 Y Large Blend
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Portfolio Constituents
Name

TD US Index F

TD International Index - F
TD Canadian Index - F

TD NASDAQ Index - F

TD Canadian Bond Index - F

NCM Income Growth Class Series F

NCM Global Income Growth Class Series F
Lysander-Canso Corporate Value Bond F
CASH
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Ticker/ISIN Weighting %
30.47

17.17

11.93

10.01

8.96

1.17
732
4.89
1.48

Morningstar Category

Canada Fund US Equity

Canada Fund International Equity
Canada Fund Canadian Equity
Canada Fund US Equity

Canada Fund Canadian Fixed Income

Canada Fund Canadian Equity Balanced
Canada Fund Global Equity Balanced
Canada Fund Global Corporate Fixed Income

Equity Style Box  Fixed Inc Style Box
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