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Market Statistics — June 2026

YEAR-TO-
DATE

10 YEARS 20 YEARS VOLATILITY!

ASSET CLASS 1 MONTH 3 MONTHS 1YEAR 3 YEARS 5YEARS

Market Index Returns

Inflation CcPR 095%  223%  279%  323%  298%  3.76%  279%  2.20% 1.48%
Canadian Bond Universe ruEls gz::“::di';‘(i"e’se 051%  2.01%  224%  3.46%  442%  0.80%  1.71%  3.64% 6.11%
Global Bond Universe BB':r“’g‘l"r"Z?x%':;Z*geﬁgtg’g%a;‘; 024%  0.91% 0.32% 1.41% 343%  -005%  1.23% 3.27% 4.89%
Canadian Equity S&P/TSX Composite Index 050%  6.96%  11.16%  32.87%  23.48%  14.85%  1279%  8.79% 12.48%
U.S. Equity Russell 3000 Index 257%  17.70%  14.57%  27.92%  23.13%  1537%  16.15%  12.53% 13.51%
'"ter"ati°"a'E%i‘{f;°ped Market  \\ScIEAFE IMI Index (netdiv)  2.38%  12.72%  12.83%  24.80%  19.03%  11.46%  1054%  6.92% 12.10%
Emerging Markets Mslﬂliﬁi?i(zgthgai\%ets 123%  2510%  26.49%  46.12%  2492%  1010%  11.02%  8.19% 15.65%
Asset Allocations
Conservative Blended Index  40% Equity/60% Fixed Income*  1.07%  6.78%  6.82%  13.09%  11.16%  580%  6.32%  6.18% 7.49%
Balanced Blended Index 60% Equity/40% Fixed Income?® 1.37% 9.33% 9.34% 18.40% 14.78% 8.43% 8.68% 7.44% 8.72%
Growth Blended Index 80% Equity/20% Fixed Income®  1.68%  11.95%  11.93%  23.97%  18.49%  11.09%  11.05%  8.66% 10.10%

Volatility is the 5-year standard deviation of the returns and is a commonly used measure of risk.

2The inflation numbers lag by one month.

3Fixed income — 80% FTSE Canada Universe Bond Index, 20% Bloomberg Global Aggregate Bond Index (hedged to CAD) | Equity — 20% S&P/TSX Composite Index, 40% Russell 3000 Index, 31.67% MSCI EAFE IMI
Index (net div.), 8.33% MSCI Emerging Markets IMI Index (net div.). All the returns are in CAD.

Indices are not available for direct investment and performance does not reflect expenses of an actual portfolio. The indicated returns do not take fees into account. These returns are as of June 30, 2026.

Source: Dimensional Fund Advisors Canada ULC
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