=

LIONTRUST

PORTFOLIO FACTSHEET

WSS BLENDED
INCOME 3

Covering the month of November 2024 | Defaqgto risk rating 4

The portfolio aims to provide an income while looking fo generate capital growth
greater than the rate of inflation (CPI) over the long term {more than five years) with

a low level of volatility. Around half or more of the portfolio invests in fixed income

and there can be small allocations to cash and money market funds and

alternatives.
John Husselbee  James Klempster

VOLATILITY” (%) KEY RISKS: Past performance does not predict future returns. You may get back less than you
originally invested. Further Key Risks can be found on the last page. This performance is of the model
portfolio and may differ from the actual returns received by clients. Please refer fo the 'Disclaimer’

Model Volatility*

Expected Volatility 79 section.
{10 Year)
Expocted Volafity 10 CUMULATIVE PERFORMANCE (%)***
{5 Year) Since 5 3 1 6 3 1
inception years years ear 1o months months month
Expected Yield 3.57 P Y! Y! Y!
WSS Blended Income 3 824% 158% 56% 119%  75%  51%  20%  1.6%
Portfolio & Indices Volafility ~ Since launch** FTSE WGBI Hdg GBP 318% 4% 2%  62%  30%  45%  08% 1.2%
MSCI United Kingdom NR LCL 129.3% 363% 34.1% 151% 109% 1.8% 0.7% 2.6%
Liontrust WSS Blended 616 SONIA Lending Rate GBP 163%  11.8% 115% 53%  48%  26%  12%  04%
Income 3 UK CPI 1 month lag 448% 247% 188% 23% 21% 12% 09%  06%
FTSE WGBI Hdg GBP 396
MSCl United Kingdom NR 1197 DISCRETE YEARS' PERFORMANCE (%)***
LCL Sep 24 Sep23 Sep22 Sep2l  Sep 20
SONIA Lending Rate GBP  0.47 WSS Blended Income 3 13.0% 20% 11.0% 14.4% 37%
UK CPI 1 month lag 1.50

CALENDAR YEAR PERFORMANCE (%)

. G : 2023 2022 2021 2020 2019 2018 2017 2016 2015 2014
Expected Volatility is expressed as the annualised

standard deviation of monthly returns. WSS Blended Income 3 66% QA%  84% 1.6% 112% -35% 72% 83% 24% 58%
Please refer to the glossary www.lionirust.co.uk/ FTSE WGBI Hdg GBP 55% -138% 24% 56% 59% 10% 1% 35% 17% 87%
learning/ourguideorinancialwordsanderms for an MSCI United Kingdom NR LCL 77%  71% 106% -130% 164% 88% 117% 102% 22% 05%
explanation of financial words and terms within this
focisheet SONIA Lending Rate GBP 48% 14% 0% 02% 07% 06% 03% 04% 05% 04%

UK CPI 1 month lag 40% 105% 54% 06% 13% 21% 30% 16% 02% 0.5%

PERFORMANCE SINCE LAUNCH (%)
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**Since launch figures are from 30 June 2011, ***Source: Morningstar as at 30.11.24, total return, net of fees, income reinvested. These are not formal benchmarks but are proxies for equities, bonds, cash and
inflation. The Weighted OCF is 0.37%. It represents the costs of investing info the underlying funds (not including any potential frontend entry or redemption exit fees| during the course of the assets financial year. The
Discretionary Investment Manager [DIM, Liontrust Investment Partners LLP| charges a fee of 0.27% [exclusive of VAT where applicable] for managing the portfolio. The performance figures shown above are net of the
weighted OCF [meaning the cost has been taken off the performance figures) and gross of the DIM fee and any other fees, including any platform and IFA fees that may be applicable [meaning the fees have not

been taken off the ierformmnce ﬁiures and therefore the actual returns achieved will be lower!.
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o)
ASSET ALLOCATION WEIGHTINGS (%) ASSET ALLOCATION WEIGHTINGS (%)
Developed Country Investment Grade ~ 22.3%
60
Developed Country Government 15.0%
50
North America Equities 13.5%
40
Emerging Market Equities 9.3%
30
Developed Country High Yield 9.1%
20
Developed Country Corporate 5.6%
10
Asian Ex Jopan Equities 5.4%
0 Multi-Asset 4.4%
Fixed Inferest Equities Alternatives Cash e
WSS Blended Income 3 UK Equities 4.2%
J Equiti 7%
TOP 10 HOLDINGS (%) apan Equifies SIE
iShares Corporate Bond Index (UK) D Inc 16.7% Cash 359
Fidelity Index Emerging Markets P Inc 9.3%
Fidelity Index US P Inc 6.1% European Equities 2.0%
Royal London Short Duration Gilts M Inc 6.0%
North American Smaller Companies 1.6%
Man Sterling Corp Bd Profl Acc C 5.6%
Royal London Corporate Bond M Inc 5.6% European Smaller Companies 0.4%
Vanguard Glb Bd ldx £ H Acc 5.0%
JPM US Equity Income C Net Inc 4.7%
Aegon High Yield Bond GBP B Inc 4.5% WSS Blended Income 3
Barings Global High Yield Bond B GBP Dis 4.5%
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KEY RISKS

Past performance does not predict future returns. You may get back less than you
originally invested. We recommend this fund is held long term {minimum period of 5
years). We recommend that you hold this fund as part of a diversified portfolio of
investments.

The Model Porifolios managed by the Multi-Asset Team may be exposed 1o the
following risks:

Credit Risk: There is a risk that an investment will fail to make required payments and this
may reduce the income paid to the fund, or its capital value. The creditworthiness of o
bond issuer may also affect thot bond's value. Bonds that produce a higher level of
income usually also carry greater risk as such bond issuers may have difficulty in paying
their debts. The value of o bond would be significantly affected if the issuer either
refused fo pay or was unable to pay;

Counterparty Risk: The insolvency of any insfituions providing services such as
safekeeping of assefs or acting as counterparty fo derivatives or other insruments, may
expose the Fund to financial loss;

Liquidity Risk: If underlying funds suspend or defer the payment of redemption proceeds,
the Fund's ability to meet redemption requests may also be offected;

Interest Rate Risk: Fluctuations in interest rates may affect the value of the Fund and your
investment. Bonds are affected by changes in interest rates and their value and the
income they generate can rise or fall as a resulr;

Derivatives Risk: Some of the underlying funds may invest in derivatives, which can, in
some circumsfances, create wider fluctuations in their prices over time;

Emerging Markefs: The Fund may invest in less economicolly developed markets
(emerging markets) which can involve greater risks than well developed economies;

Currency Risk: The Fund invesfs in overseas markets and the value of the Fund may fall
or rise as o result of changes in exchange rates. Index Tracking Risk: The performance
of any passive funds used may not exactly frack that of their Indices.

Any performance shown in respect of the Model Portfolios are periodically restructured
and/or rebalanced. Actual refurns may vary from the model returns.

DISCLAIMER

This document is issued by Lionfrust Invesiment Pariners LLP {2 Savoy Court, London
WC2R OEZ), authorised and regulated in the UK by the Financial Conduct Authority
[FRN 518552) to undertake regulated investment business.

It should not be construed as advice for investment in any product or security mentioned,
an offer to buy or sell invesiments menfioned, or a solicitafion fo purchose securities in
any company or invesiment product. Examples of siocks and funds are provided for
general information only to demonstrate our investment philosophy.

The document contains information and analysis that is believed to be accurate at the
time of publication, but is subject to change without nofice. Whilst care has been taken
in compiling the confent of this document, no representation or warranty, whether
express or implied, is made by Lionfrust as to its accuracy or completeness, including for
external sources [which may have been used) which have not been verified.

There is no certainty the invesiment objectives of the portfolio will actually be achieved,
and no warranty or representation is given to this effect, whether express or implied. The
portfolios therefore should be considered as long-term invesiments. This is a marketing
communication. Before making an investment, you should read the relevant brochure,
which provides full product details including invesiment charges and risks. These
documents can be obtained, free of charge, from www liontrust.co.uk or direct from
Liontrust. If you are not a professional invesfor please consuli a regulated financial
adviser regarding the suitability of such an investment for you and your personal
circumstances.

Any performance shown represents model porifolios which are periodically restructured
and/or rebalanced. Although the model portfolios are applied to a client's account, the
actual refurns may vary from the model returns shown. Any figures shown have not been
externally audited. The asset allocation information provided represents our model
portfolios, please note that the assef allocation of a client's individual portfolio may
differ. The portfolio holdings represent holdings in the porffolio as ar 30.11.24. The
actual holdings may differ from the above list af any other date. Due to rounding the
figures may not add up to 100%.



