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Strategy Description Strategy Highlights

A complete investment approach

Dynamically allocates capital using the relative attractiveness of various debt and equity markets
Automatic rebalancing for better returns and limited downside during market downturns
Utilizes scoring factors that capture the majority of market drivers

Suitable for investors looking for long-term wealth creation over the market cycle

An absolute return strategy that dynamically
allocates capital to diversified global equity and
fixed income indices, providing intelligent risk-
adjusted returns over the full market cycle. The
strategy uses proprietary models to identify the
aggregate risk-reward for global markets and
determines the optimal asset allocation based
on current market conditions.

V V V V V

Performance net of all fees and expenses (Class F) (%)

1 Month 3 Months 6 Months YTD 1 Year PACETS 5 Years Inception

Portfolio Manager
Class F 095 341 495 -4.70 -4.70 4.03 - 2,91

Outcome Metric Asset Management Limited
Partnership

Dec. Year/YTD

Fund Details 2017 = 128 -003 098 143 -08 127 089 -0.02 039 039 042 6.29
2018 217 -220 047 -140 108 0.02 044 154 -1.14 -532 112 -364 -693
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Risk/Return Analysis (Based on Class F)

Metric Asset Allocation

(Class F)
Net annualized return since inception’ 0.74%
Annualized standard deviation 8.95%
Annualized Sharpe ratio 0.08
Best monthly return 6.17%
Worst monthly return -8.83%
Percentage of months with 68.09%

positive performance
Worst Drawdown 12.41%
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Market State (as at December 31+, 2020) Asset Universe Holding Distribution
Asset Class Gec;gn;auihy/ Symbol Holding ()
Meutral

USA SPY 9.96

USA QQQ -
REIT USA VNQ 9.83
Unfavourable Favourable REIT ex USA RWX 9:93
Europe EZU 5.17
Europe IEV 3.62
%%ki)t?rles UK EWU 135
Japan EWJ 9.94
Canada EWC 10.00

Asia Pacific EPP -
Emerging Mkts VWO 5.15
Emerging Mkts EEM 4.97
Preferred Shares PFF 9.99

Investment Grade AGG =

(B:SL%(;I’ate Investment Grade LQD =
High-Yield HYG 10.03

Short-Term Treasury SHY -

Government Mid-Term Treasury IEF =

Bonds Long-Term Treasury TLT =
High-Yield EMB 10.00
Cash usD - 0.07

Note to Investors:

The information and opinion herein are provided for informational purposes only and are subject to change. The information provided herein does not constitute invest-
ment advices and it should not be relied on as such. It should not be considered a solicitation to buy or an offer to sell a security. It does not take into account any investor’s
particular investment objectives, strategies, tax status or investment horizon. There is no representation or warranty as to the current accuracy of, nor liability for, decisions
based on such information. Past performance is no guarantee of future results. Information pertaining to Outcome Metric Asset Management is not to be construed as a
public offering of securities in any jurisdictions of Canada. The offering of units of Outcome Metric Asset Management are offered on a private placement basis pursuant
to an offering memorandum and only to those investors in jurisdictions of Canada who meet certain eligibility or minimum purchase requirements. Important information
about Outcome Metric Asset Management, including a statement of the fund’s investment objective and strategies, is contained in its offering memorandum, a copy of
which may be obtained from Outcome Metric Asset Management. Unit values and investment returns will fluctuate. Please read the offering memorandum of the funds
before investing. All performance data assume reinvestment of all distributions or dividends and do not take into account other charges or income taxes payable by any
unitholder that would have reduced returns. Outcome Metric Asset Management are not guaranteed, their values change frequently and past performance may not be
repeated. Views expressed regarding a particular company, security, industry or market sector should not be considered an indication of trading intent of any funds man-
aged by Outcome Metric Asset Management.
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