ON The One Investment Program
PERFORMANCE REPORT - JUNE 2020
INVESTMENT
The following are the performance statistics for all ONE portfolios as of the date noted above. This report is intended to serve only

as information, providing average returns over the periods stated. Individual investor returns may vary according to investment
time horizon. All returns stated are net of fees.

Money Market Portfolio: (Inception - May 1st, 1995)

Period Ending June 30, 2020: Compounded Monthly

Annualized Return - 1 month 0.14% =( 0.14% IncomeEarned )+ ( 0.00% MarketImpact)
Annualized Return - 3 months 0.56% =( 0.57% IncomeEarned )+ ( 0.00% MarketImpact)
Annualized Return - 6 months 161% =( 1.63% IncomeEarned )+ ( -0.02% MarketImpact)
Annualized Return - 9 months 1.59% =( 1.61% IncomeEarned )+ ( -0.01% MarketImpact)
Annualized Return - 1 year 1.59% =( 1.60% IncomeEarned )+ ( -0.01% MarketImpact)

Canadian Government Bond Portfolio: (Inception - March 1st, 1993)

Period Ending June 30, 2020: Compounded Monthly

Annualized Return - 1 year 435% =( 2.21% IncomeEarned )+ ( 2.14% MarketImpact)
Annualized Return - 2 year 4.05% =( 2.25% IncomeEarned)+( 1.79% Market Impact)
Annualized Return - 3 year 2.66% =( 2.26% IncomeEarned)+( 0.39% MarketImpact)
Annualized Return - 5 year 1.84% =( 2.36% IncomeEarned )+ ( -0.52% MarketImpact)
Annualized Return - Inception 430% =( 4.69% IncomeEarned )+ ( -0.39% MarketImpact)

Non-annualized Growth
Since Inception 216.35% =( 249.91% Income Earned ) + ( -33.57% Market Impact )

Canadian Corporate Bond Portfolio: (Inception - August 8th, 2008)

Period Ending June 30, 2020: Compounded Monthly

Annualized Return - 1 year 6.19% =( 2.28% IncomeEarned)+( 3.91% MarketImpact)
Annualized Return - 2 year 6.02% =( 2.39% IncomeEarned )+ ( 3.63% MarketImpact)
Annualized Return - 3 year 4.02% =( 243% IncomeEarned )+ ( 1.59% MarketImpact)
Annualized Return - 5 year 3.31% =( 247% IncomeEarned )+ ( 0.84% MarketImpact)
Annualized Return - Inception 438% =( 3.13% IncomeEarned )+ ( 1.25% MarketImpact)

Non-annualized Growth
Since Inception 66.49% =( 44.27% Income Earned )+ ( 22.22% Market Impact)

Canadian Equity Portfolio: (Inception - February 3rd, 2007)

Period Ending June 30, 2020: Compounded Monthly

Annualized Return - 1 year -6.67% =( 2.75% IncomeEarned )+ ( -9.42% MarketImpact)
Annualized Return - 2 year 1.81% =( 2.49% IncomeEarned )+ ( -0.68% MarketImpact)
Annualized Return - 3 year 3.57% =( 243% IncomeEarned )+ ( 1.15% MarketImpact)
Annualized Return - 5 year 517% =( 241% IncomeEarned )+ ( 2.75% Market Impact)
Annualized Return - Inception 6.28% =( 2.06% IncomeEarned)+( 4.22% Market Impact)

Non-annualized Growth
Since Inception 127.51% =( 31.70% Income Earned )+ ( 95.81% Market Impact)

High Interest Savings Account (HIS/ 0.915% Payable for all deposits in month

Net Asset Value:

Average Average Duration
Term (Option Adjusted)
HISA $ 1,271,272,032
Money Market Portfolio $ 19,457,442 0.39 0.347
Canadian Gov't Bond Portfolio $ 224,353,987 2.964 2.672
Canadian Corporate Bond Portfolio $ 286,462,296 7.871 6.003
Canadian Equity Portfolio $ 503,704,862

TOTAL $ 2,305,250,618



