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ASSET CLASS 

Canadian Equity  

 

BENCHMARK 

S&P/TSX Composite  

STYLE 

Growth at a Reasonable Price.  Socially Responsible Investment Portfolio is actively managed and based 
on bottom up quantitative security selection. 

 
INVESTMENT PROCESS 

BENCHMARK Plus uses active management to select best in class long term growth securities.  The 
manager identifies opportunities most likely to generate long term outperformance through the use of 
daily quantitative screening of equities with an emphasis on companies having lower earnings variability.  
Companies within the portfolio must pass a dynamic social investment screen. 

 
RESEARCH 

Quantitative screens are used to measure and rank thousands of stocks on a daily basis.  The equity 
screening process identifies consistent growth opportunities.  A disciplined buy sell strategy is used 
based on the BENCHMARK Plus stock ranking criteria in addition to analysis by the internal investment 
committee.  The social investment screening analysis is provided by Jantzi Research.  The social screens 
identify and eliminate as eligible investments, companies that fail the exclusionary (weapons-related 
contracting or consulting, nuclear power, production of tobacco products) and qualitative criteria 
(manufacture of unsafe products, questionable business practices, operations in repressive regimes, 
poor employee relations, poor workplace diversity, poor relationships with communities).  

 
PORTFOLIO CONSTRUCTION 

The mandate of the BENCHMARK Plus Canadian SRI portfolio is to own 30-40 socially screened 
Canadian companies with consistent earnings growth characteristics.  In addition, the manager will 
actively seek out emerging opportunities in Clean Energy, Water Management, Resources Optimization, 
Sustainable Living, Environmental Services, Green Transport and Green Buildings. 

 
TOP HOLDINGS 

Toll-free 1 800 283 8545 

macquarieprivatewealth.ca 

 
This material is provided for general information and is not to be construed as an offer or solicitation for the sale or purchase of securities mentioned herein. Past performance may not be 
repeated. Every effort has been made to compile this material from reliable sources however no warranty can be made as to its accuracy or completeness. Before acting on any of the 
above,please seek individual financial advice based on your personal circumstances. However, neither the author nor Macquarie Private Wealth Inc. (MPW)) makes any representation or 
warranty, expressed or implied, in respect thereof, or takes any responsibility for any errors or omissions which may be contained herein or accepts any liability whatsoever for any loss 
arising from any use or reliance on this report or its contents.  
 
No entity within the Macquarie Group of Companies is registered as a bank or an authorized foreign bank in Canada under the Bank Act, S.C. 1991, c. 46 and no entity within the Macquarie 
Group of Companies is regulated in Canada as a financial institution, bank holding company or an insurance holding company. Macquarie Bank Limited ABN 46 008 583 542 (MBL) is a 
company incorporated in Australia and authorized under the Banking Act 1959 (Australia) to conduct banking business in Australia. MBL is not authorized to conduct business in Canada. No 
entity within the Macquarie Group of Companies other than MBL is an authorized deposit-taking institution for the purposes of the Banking Act 1959 (Australia), and their obligations do not 
represent deposits or other liabilities of MBL. MBL does not guarantee or otherwise provide assurance in respect of the obligations of any other Macquarie Group company. Macquarie 
Private Wealth Inc. is a member of the Canadian Investor Protection Fund and IIROC. 
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  CASH 9.60%
  CGI GRP INC CL A 4.74%
  CDN TIRE LTD CL A 3.96%
  CDN NTL RAILWAY CO 3.78%
  TORONTO DOMINION BK 3.58%
  CENOVUS ENERGY INC 3.56%
  SHAW COMMS CL B 3.54%
  MAN TELECOM SVCS INC 3.53%
  GEORGE WESTON LTD 3.42%
  SAPUTO INC 3.40%
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