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Asset Class
Period
Return Active Return

Standard
Deviation Beta

Sharpe
Ratio

Information
Ratio

Canadian Equity 9.55% 0.68% 0.65% 0.83 0.49 0.13

iShares Core S&P/TSX Capped Composite Index ETF 8.87%   0.69%   0.41  

Interactive Brokers 7.35% (1.52%) 0.84% 0.86 0.26 (0.16)

Scotia iTrade RSP James (0.29%) (9.17%) 0.56% 0.57 (0.47) (1.15)

TD Direct Investing James 3.24% (5.63%) 0.70% 0.88 (0.06) (0.95)

TD Direct Investing TFSA James 23.88% 15.01% 0.70% 0.74 1.54 1.87

TD Easy Trade Non Reg James 6.21% (2.66%) 0.68% 0.89 0.19 (0.55)

US Equity 23.48% 0.68% 0.62% 0.56 1.68 0.08

Vanguard S&P 500 ETF 22.80%   0.71%   1.43  

Interactive Brokers 27.55% 4.75% 0.71% 0.54 1.76 0.44

Scotia iTrade RSP James 22.78% (0.02%) 0.60% 0.46 1.67 0.00

TD Direct Investing James 25.18% 2.38% 0.75% 0.65 1.53 0.23

TD Easy Trade Non Reg James 14.56% (8.24%) 0.64% 0.52 0.92 (0.83)

Total 13.49% 0.47% 0.57% 0.77 0.92 0.09

Portfolio Return vs Benchmark Return - 1 Year
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