
Compass Conservative Balanced Portfolio

As of 11/30/2025

Snapshot
CIFSC Category

Morningstar Rating

Risk Rating

Inception Date

Annual MER

Fund Code

Fund Size �CAD�

Distribution Frequency

Canada Fund Canadian Fixed Income Balanced

QQQQQ

Low

12/11/2002

1.59%

ATB102

6,660,890,441

Semi-Annually

Investment Objective
To provide investors with long-term capital appreciation and 
some income while reducing short-term volatility by investing in 
a balanced portfolio of fixed income and equity securities, with 
a bias towards fixed income securities.

Portfolio Manager

Professionally managed by the ATBIM Multi-Asset 
Strategies Team:

�
�

�

Experienced team of asset allocation specialists
Providing access to leading global institutional 
talent and expertise
Simplifying and optimizing the client investment 
experience

Risk Metrics

Time Period: Since Inception to 11/30/2025

Source Data: Total, Monthly Return Calculation Benchmark: Canada Fund Canadian Fixed Income Balanced

Return

Std Dev

Downside Deviation

Alpha

Beta

R2

Sharpe Ratio

Sortino Ratio

Tracking Error

Up Capture Ratio

Down Capture Ratio

5.78

5.30

0.87

1.25

1.10

92.68

0.73

1.11

1.52

121.16

106.99

Top 10 Portfolio Holdings

Portfolio Date: 6/30/2025

Market
Value
�$Mil)

Weighting %

BMO Government Bond ETF

Canada �Government of) 1.5%

Mawer Canadian Equity Series O

Mawer International Equity Series O

Canada �Government of) 0.5%

BMO MSCI EAFE ETF

BMO S&P 500 ETF �CAD�

Canadian Commercial Mortgage O Ccmot7

Mawer New Canada Series O

Nestle Holdings, Inc. 2.192%

429.89 6.72

257.61 4.03

229.88 3.59

214.28 3.35

213.58 3.34

201.70 3.15

195.19 3.05

140.07 2.19

100.63 1.57

92.34 1.44

Equity Countries

Portfolio Date: 6/30/2025

%
Canada 34.0
United States 31.4
United Kingdom 7.6
Japan 5.6
Netherlands 3.0
France 2.8
Germany 2.6
Italy 2.1
Switzerland 1.9
China 1.6
Other 7.3

Fixed Income Sectors

Portfolio Date: 6/30/2025

%
Corporate Bond 51.6
Government 20.8
Non-Agency Residential 
Mortgage-Backed

8.5

Government Related 6.8
Agency Mortgage-Backed 6.1
Covered Bond 2.2
Cash & Equivalents 1.4
Bank Loan 1.0
Other 1.7

Asset Allocation

Portfolio Date: 6/30/2025

%
Fixed Income 62.7
Equity 35.1
Cash 1.3
Other 1.0

Trailing Returns

As of Date: 11/30/2025 Data Point: Return Currency: Canadian Dollar Source Data: Total, Monthly Return

1 mo 3 mo 6 mo YTD 1 yr 3 yr 5 yr 10 yr Inception

Compass Conservative Balanced Portfolio 0.08 2.85 4.58 8.20 7.35 8.60 4.93 5.41 5.78

Calendar Year Returns

Data Point: Return Currency: Canadian Dollar Source Data: Total, Monthly Return

2024 2023 2022 2021 2020 2019 2018 2017 2016 2015

Compass Conservative Balanced Portfolio 9.41 9.53 -9.98 7.30 11.92 9.48 -2.03 6.18 6.51 1.99

Investment Growth

Time Period: 12/12/2002 to 11/30/2025

Currency: Canadian Dollar     Source Data: Total Return
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Source: Morningstar Direct



Disclaimer

This report has been prepared by ATB Investment Management Inc. �ATBIM�. ATBIM is registered as a 
portfolio manager across various Canadian securities commissions, with the Alberta Securities 
Commission �ASC� being its principal regulator. ATBIM is also registered as an investment fund manager 
and manages the ATB Funds, Compass Portfolios and the ATBIS Pools. ATBIM is a wholly owned 
subsidiary of ATB Financial and is a licensed user of the registered trademark ATB Wealth.

The performance data provided assumes reinvestment of distributions only and does not take into 
account sales, redemption, distribution or optional charges or income taxes payable by any security holder 
that may reduce returns. Unit values of mutual funds will fluctuate and past performance may not be 
repeated. Mutual Funds are not insured by the Canada Deposit Insurance Corporation, nor guaranteed by 
ATBIM, ATB Securities Inc. �ATBSI�, ATB Financial, the province of Alberta, any other government or any 
government agency. Commissions, trailing commissions, management fees, and expenses may all be 
associated with mutual fund investments. Read the fund offering documents provided before investing.
The ATB Funds, Compass Portfolios and ATBIS Pools include investments in other mutual funds. 
Information on these mutual funds, including the prospectus, is available on the internet at 
www.sedarplus.ca.

Past performance is not indicative of future results. Opinions, estimates, and projections contained herein 
are subject to change without notice and ATBIM does not undertake to provide updated information 
should a change occur. This information has been compiled or arrived at from sources believed reliable but 
no representation or warranty, expressed or implied, is made as to their accuracy or completeness. ATB 
Financial, ATBIM and ATBSI do not accept any liability whatsoever for any losses arising from the use of 
this report or its contents.

This report is not, and should not be construed as an offer to sell or a solicitation of an offer to buy any 
investment. This report may not be reproduced in whole or in part; referred to in any manner whatsoever; 
nor may the information, opinions, and conclusions contained herein be referred to without the prior
written consent of ATBIM.

© 2025 Morningstar. All Rights Reserved. The information contained herein: �1� is proprietary to 
Morningstar and/or its content providers; �2� may not be copied or distributed; and �3� is not warranted to 
be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any 
damages or losses arising from any use of this information. Past performance is no guarantee of future 
results.

The Morningstar Rating, commonly referred to as the Star Rating, relates how a fund has performed on a 
risk-adjusted basis against its Morningstar category peers and is subject to change every month. Funds 
are ranked by their Morningstar Risk-Adjusted Return scores with the top 10% of funds in a category 
receiving 5 stars, the top 22.5% receiving 4 stars; a fund in the middle 35% receiving 3 stars; and a fund in 
the bottom 22.5% receiving 2 stars. The Overall Star Rating for a fund is a weighted combination of its 3, 5 
and 10 year ratings. Overall ratings are adjusted where a fund has less than 5 or 10 years of history. For 
greater detail see www.morningstar.ca.

The Morningstar Rating displayed is the weighted average of the 3, 5 and 10 year ratings, as applicable.  
Only funds with at least a three-year track record are rated. Please refer to the individual fund’s profile 
page to view the rating for each applicable period that the Morningstar Ratings are available for.

Source: Morningstar Direct


