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ADDITIONAL RISK - RETURN STATISTICS

This is:  your proposed portfolio

REPORT PREPARED FOR ALBERT CLIENT AND LOUISE CLIENT ON NOVEMBER 15, 2008

Here we see how your proposed portfolio can add value to the corresponding benchmark
by introducing slight risk/reward variations.

RISK STATISTICS SUMMARY

OBJECTIVE: RETIREMENT
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Consult the proposed portfolio statistics above to 
understand the magnitude and frequency of Risk 
and Return. The above portfolio statistics are 
designed to provide insight into the proposed 

portfolios performance relative to its benchmark over 
the recent market period. For a comprehensive 
performance analysis the system displays portfolio 
statistics on both the portfolio and holding level.   
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TIMEFRAME INFO. RATIO
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QUARTER RETURN VALUE RETURN VALUE

Investment

2nd Qtr 2004
1st Qtr 2004

3rd Qtr 2004

4th Qtr 2004
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2nd Qtr 2008
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$9,462,446

$8,364,729

$8,816,533

$8,585,113
$9,977,873

$10,183,617

$11,173,562

$11,571,882

$11,515,732
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-6.97%

6.35%

1.75%
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-0.07%
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$13,164,729 -

$12,764,729 -

$12,364,729 -

$11,964,729 -

$11,564,729 -

$11,164,729 -

$10,764,729 -
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$9,164,729 -
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$8,364,729 -
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Annual Risk (Standard Deviation) %

Value of $ Invested

HISTORICAL PORTFOLIO PERFORMANCE

This is:  your proposed portfolio

REPORT PREPARED FOR ALBERT CLIENT AND LOUISE CLIENT ON NOVEMBER 15, 2008

Here we see how your proposed portfolio can add value to the corresponding benchmark
by introducing slight risk/reward variations.

HISTORICAL FIVE YEARS PERFORMANCE

OBJECTIVE: RETIREMENT

Selection of funds
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STATISTICS PORTFOLIO INDEX

Total Return over 5 Years

Annual Return, Last 3 Years
Annual Return, Last 5 Years

Annual Return, Last 1 Year

Alpha*

Up Market*
Beta*

Down Market*

Standard Deviation
Sharpe Ratio

35.44%
6.26%

8.19%

11.72%

1.63

1.01
109.59

95.73

14.26%
0.24

25.29%
4.61%

8.24%

12.13%

0.00

1.00
100.00

100.00

13.79%
0.13

See disclaimer on page 33
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HISTORICAL PORTFOLIO PERFORMANCE

This is:  your proposed portfolio

REPORT PREPARED FOR ALBERT CLIENT AND LOUISE CLIENT ON NOVEMBER 15, 2008

Here we see how your proposed portfolio can add value to the corresponding benchmark
by  introducing slight risk/reward varitions.

HISTORICAL FIVE YEARS PERFORMANCE

OBJECTIVE: RETIREMENT



Fund pro�le
TCW LARGE CAP GROWTH      FU ND  CODE S:  TCW1771 -  TCW1773 -  TCW1775 -  TCW1779

Fund category: Global Equity Balanced

Fund Objectives: •  Risk rating: low •  Investment objective: income/growth

Bruce Harrop runs the show here, and the standard
Trimark investment philosophy is followed. Harrop has 
a DCF model for each company in the portfolio, and 
its purpose is to establish an expected return for each 
stock. Securities are ranked by expected return, and in 
general, the higher the expected return, the higher the 
weighting in the fund. The asset allocation decision is 
also based a bottom-up process. Harrop speaks regu -
larly with R ex Chong, who runs the �xed income portion 
of the fund, and dollars are shifted to the manager with 
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the better investment opportunities. Stocks are sold for 
one of three reasons: 1) A better opportunity exists
elsewhere, 2) the investment managers made a mistake, 
and 3) the valuation target has been reached. Most of 
the equity exposure is to non-U.S. names and a good 
chunk of the bond component is innon-Canadian issues. 
This will tend to be a fairly conservative portfolio and in-
vestors should �nd comfort in knowing that Harrop also 
has the talents of Trimark’s global team backing him.

OB J EC T I VE :  R E T I R EMEN T

REPO RT P R EPA R ED  FO R A LBE RT C LIEN T AND  L OU I S E  C LIEN T ON  N OVEMBE R 15,  2008

See disclaimer on page 33

Fund details
Equity style

Inception  October 1999

 V B G

L
M
S

  STR ATEGIC C URR EN T
 Equities – Canada  10.0  10.6 
 Equities – US A  40.0  8.8
 Equities – International  1.0  0.0
 Bonds – International  4.8  36.2
 Bonds – Canada  26.0  23.3  
 Cash and equivalent  0.0  15.2  
 Not classi�ed  – 0.0

Portfolio composition % as of 2008-11 Asset Allocation History as of 2008-11
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Manager/Tenure R ex Chong: 9.2 year(s)
  Anthony Imbesi: 6.1 year(s)
  Bruce Harrop: 4.2 year(s)
Benchmark  Fundata Global Balanced-Equity
  Focus Index
MER   2.34%

 FU ND  QUART ILE B ENCHMA R K
R eturn since inception 4.5   2.2
R eturn YTD -22.5  2  -11.0
R eturn 1 Year -23.7  2  -12.3
R eturn 3 Years -4.2  2  -0.1
R eturn 5 Years -0.3  3  2.3
R eturn 7 Years  2.2  1 0.1
R eturn 10 Years –  0.0

Historical returns % as of 2008-11

 2007  2006  2005  2004  2003  2002
PER FOR M. QUART ILE 4 1 4 1 1 1
INVEST MEN T R ETUR N -8.1  20.3  0.2  11.2  23.5  -8.1
+/- B ENCHMA R K -2.1  3.1  -2.0  5.5  17.5  3.4

 3 years  Quartile 5 years  Quartile
Sharpe ratio -0.63  1 -0.28  3
Alpha -0.01  2 -0.01  3
Information ratio -1.94  2 -1.35  3
Std. dev - fund  11.52  4 10.41  4
Std. dev - benchmark  9.04   8.70

Risk/return analysis as of 2008-11

Investment growth (thousands of $) as of 2008-11
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This fund is:  recommended for your portfolio


