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Sterling Liquidity Fund

About the fund

The Fund aims to provide a return in line with sterling money market
rates combined with a high degree of capital security. The Fund’s
comparator benchmark is the Sterling Over Night Index Average Index

Fund facts

Launch date

30/06/2017

Name of fund
manager

Steve Matthews

(“SONIA”).
Name of fund Ay ezl
manager
Fund size £785.1m
Fund performance Number of 15
holdings
5 Years or since inception for funds with less than 5 years performance.
Average credit
6 quality M
54
Open Ended
4 Legal structure Investment
Company

Growth (%)
s

Dealing frequency

Daily (Midday)

16th Aug and 16th

1 / Ex-dividend date Feb

Nov May Nov May Nov May Nov May Nov May . 15th Oct and 15th

2018 2019 2019 2020 2020 2021 2021 2022 2022 2023 Distribution date Apr

— LF Canlife Sterling Liquidity Fund __ SONIA Base currency GBP

Cumulative performance Benchmark SONIA
To 30/06/23 (%)

IA Standard Money

Sector Market

1month 3 months 1year 3 years 5years

Fund 0.35 1.00 2.80 3.29 4.85 Authorised Link Fund Splutions

Corporate Director Lk 20 Ieifiee 2ne

Comparator Benchmark 0.38 1.07 2.90 3.62 4.89 P regulated by the FCA

Discrete year performance
To 30/06/23 (%)

30/06/2022 30/06/2021 30/06/2020 30/06/2019 30/06/2018 Standard Deviation 0.44
30/06/2023 30/06/2022 30/06/2021 30/06/2020 30/06/2019 Sharpe Ratio 0.06
Fund 3.06 0.12 0.11 0.73 0.77 Alpha -0.10
Beta 1.67

Comparator Benchmark 3.20 0.36 0.05 0.53 0.69 )
Tracking Error 0.14
Information Ratio -0.48

Share class information

Fund statistics

Statistical calculations are annualised and based on last
36 months total return performance against the fund

hi benchmark. Source Data: Morningstar
OCF Mlnlmt:m
top up
1Acc GB0OOBYW8XV16 BYWS8XV1  0.15%!? 0.15% £1,000,000 £100
IInc GBOOBYWS8XW23 BYW8XW2 0.15%!* 0.15% £1,000,000 £100

1-The fund incurs transaction costs as a necessary part of buying and selling underlying investments in order to achieve the investment objective.
The Ongoing Charges Figure for regulated funds does not include these costs. Details of these costs and how they are incurred are available upon
request.

*Minimum investments only apply when investing directly with Canada Life Asset Management.

An investment should not be contemplated until the risks of investment and tax implications have been considered fully. Past performance is not a guide to future
performance. The value of investments may fall as well as rise and investors may not get back the amount invested. Income from investments may fluctuate.
Performance: Morningstar, bid to bid, with income re-invested for [C] share class. All data expressed as at 31/05/2023



Asset allocation

Corporate Bonds - Floating
Certificates of Deposit

Corporate Bonds - Fixed
Commercial Paper

Time Deposits

Government Bonds / Supranationals
Gilts and UK Thills

Cash (includes unsettled trades)

Total

31.4%
25.3%
13.9%
12.0%
11.3%
5.4%

1.0%

-0.3%

100.0%

Top 10 holdings

Bond quality

A+

A

Bond maturity

1day - 10.9%
2-7 days . 6.8%
8-31 days - 10.8%
32-90 days |:| 13.4%

Risk warning

This document is issued for information only by Canada Life Asset Management. This document is intended to be used as a sales aid and does not constitute a direct offer to

91-180 days

181-365 days

>365 days

National Bank of Canada 3.8%
Royal Bank Of Canada 3.3%
Mizuho Bank 3.2%
(S:E?;i(:?:;i(;rl:/litsui Banking 3.1%
Commonwealth Bank Of Australia 3.0%
The Toronto-Dominion Bank 2.9%
UBS AG 2.9%
Credit Agricole 2.9%
31.3%  Kingdom of Belgium 2.6%
4.6%  Santander UK Group 2.5%
3.3%
29.5%
Ratings
19.6%
11.7% s
15.0%
28.7%
14.4%

anyone, or a solicitation by anyone, to subscribe for shares or buy units in fund(s). Subscription for shares and buying units in the fund(s) must only be made on the basis of the

latest Prospectus and the Key Investor Information Document (KIID) available at www.canadalifeassetmanagement.co.uk. No guarantee, warranty or representation (express or

implied) is given as to the document’s accuracy or completeness. Data Source - © 2023 Morningstar, Inc. 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.

This fund is a UCITS scheme and a standard variable net asset value (VNAV) money market fund (MMF). The MMF is not a guaranteed investment, nor does it receive external

support to guarantee its liquidity. Unlike bank deposits, investment in MMFs can fluctuate and investors’ capital is at risk.

Credit ratings are internal and assigned by Canada Life Asset Management. Ratings will generally be in line with the major external rating agencies and should not be higher than

the highest of these. Canada Life Asset Management will assign ratings to bonds that do not have an external rating.

For full details of the fund’s risks, please see the latest prospectus and the Key Investor Information Document (KIID). Other share classes are available.

1-6 Lombard Street London EC3V 9JU|+44 (0)20 7955 0155 0345 606 6180|contactclinvestments@canadalife.co.uk|www.canadalifeassetmanagement.co.uk

Canada Life Asset Management is the brand for investment management activities undertaken by Canada Life Asset Management Limited, Canada Life Limited and Canada Life European

Real Estate Limited. Canada Life Asset Management Limited (no. 03846821), Canada Life Limited (n0.00973271) and Canada Life European Real Estate Limited (no. 03846823) are all
registered in England and the registered office for all three entities is Canada Life Place, Potters Bar, Hertfordshire EN6 5BA. Canada Life Asset Management Limited is authorised and
regulated by the Financial Conduct Authority. Canada Life Limited is authorised by the Prudential Regulation Authority and regulated by the Financial Conduct Authority and the

Prudential Regulation Authority



