
LGT ILS Plus Pro (EUR) Certificate
August 2026 (MTD 1.10%)

Past performance does not predict future returns. Marketing material

Product description

The present certificates are bearer debt instruments issued by Portfo-
lio Solutions S.A., Luxembourg that mirror the performance and risk
profile of the LGT (Lux) III – ILS Plus Fund. The underlying invests in a
broadly diversified portfolio of insurance- linked bonds (also referred
to as cat bonds) as well as collateralised reinsurance. These instru-
ments are issued by insurance and reinsurance companies to hedge
against events giving rise to (re-) insurance claims. The risk assumed
by the investor is therefore tied to clearly defined disasters (e.g. earth-
quakes, hurricanes). Counterparty or credit risks are eliminated to a
large extent through structural features. Currency risks are hedged
against the share class currency.

Product facts

NAV per certificate EUR 166.44
Volume EUR 1.06 m
Inception 8 November 2013
Investment domicile Luxembourg
Investmentadvisor LGT ILS Partners Ltd.
Distribution None, retains profits
ISIN LU0975470179
Bloomberg ticker –
Reference currency EUR
Benchmark None

Performance summary (EUR) Certificate

Last month 1.10%
Year-to-date 4.60%
Last 36 months p.a. 10.66%
Last 60 months p.a. 5.49%
Last 120 months p.a. 1.49%

Product statistics (36 months) Certificate

Volatility p.a. 2.39%
Sharpe ratio 3.34
Number of positions 431
Expected loss (portfolio) 2.97%
Average weighted maturity (years) 1.16
Maximum draw-down -0.61%

Investment terms

Issue/redemption monthly + deadlines
max. Structuring fee p.a. 0.50%
Fees of the underlying* 1.70%
Performance fee No
Minimum investment EUR 50,000

Performance 31 Aug 2016 – 31 Aug 2026

Fund
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Risk indicator (SRI)

 lower risk higher risk

1 2 3 4 5 6 7

Investors should consider the following risks: Market risks, Liquidity
risks, Operational risks, Political and legal risks, Credit / counterparty
risks and Currency risks (see details in the glossary). Professional ad-
vice recommended.

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Total

2026 0.7% 0.3% 0.3% 0.6% 0.6% 0.1% 0.8% 1.1%     4.6%
2025 -0.3% 0.0% 1.0% 0.8% 0.4% 0.6% 0.8% 1.2% 1.6% 1.0% 0.5% 0.4% 8.5%
2024 1.7% 2.3% 0.5% 0.3% -0.6% 0.7% 1.6% 1.0% 2.7% 1.2% 0.6% 0.9% 13.6%
2023 0.7% 0.8% 0.8% 1.2% 1.5% 1.2% 0.6% 1.5% 2.4% 1.1% 0.7% 0.9% 14.3%
2022 -0.0% 0.4% -0.1% -0.9% -0.6% -0.2% -0.2% 0.0% -1.6% -1.2% -1.5% -0.8% -6.6%
2021 0.1% -0.6% 0.1% -0.0% -0.3% 0.2% -0.2% -2.3% -3.2% -0.1% 0.0% -1.8% -7.8%
2020 0.1% 0.6% -0.1% -1.7% -0.2% 0.4% 0.4% 0.6% 0.9% 0.0% -0.5% -0.9% -0.5%
2019 -0.1% 0.2% -0.3% -0.2% -0.6% 0.2% 0.3% -0.4% 1.3% -0.7% 0.0% 0.3% 0.1%
2018 0.5% -0.2% -0.1% 0.1% 0.2% 0.2% 0.3% 0.2% 0.0% -0.3% -1.1% -1.1% -1.3%
2017 0.1% 0.2% -0.6% -0.0% 0.1% 0.1% 0.1% -0.9% -7.9% 0.4% 0.7% -0.4% -7.9%

Monthly returns – LGT ILS Plus Pro (EUR) Certificates

 

This performance data is calculated net of all fees and commissions but does not take into account the commissions and costs incurred on the issue and redemption of units.
If the currency of an investment is different from the investor’s reference currency, the return may decrease as a result of currency fluctuations.
Source for all data and charts: LGT ILS Partners/Datastream
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Asset allocation

9.5%

43.1%

0.0%

47.4%

 Cash and money market  / other

Collateralised reinsurance

Insurance-linked funds 

Insurance-linked securities (Cat Bonds) 
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Risks

0.0%
0.0%
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0.8%
0.9%
1.6%
1.6%
3.1%
3.3%
4.2%
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7.7%
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10.9%

16.6%
18.5%

22.7%
27.4%

30.8%
40.1%
40.7%

53.3%
57.9%

Offshore Energy
Marine

Aviation / Satellite
Wind Europe Scandinavia

Cyclone Australia
Earthquake Europe East

Life Risks
Earthquake Americas ex US / Canada

Typhoon Japan
Earthquake Japan

Earthquake Europe West
Earthquake Australia

Other Nat Cat
Earthquake Canada

Hurricane Hawaii USA
Wind Europe ex Scandinavia

Earthquake Mid-West USA
Wildfire USA

Tornado, Hail, Winterstorm USA
Earthquake Pacific North-West USA

Earthquake California South USA
Earthquake California North USA

Hurricane North-East USA
Hurricane South-East USA

0% 20% 40% 60% 80%

*Fees of the underlying = effective management and operations fee
Some financial instruments may cover more than one peril, therefore the sum of the risk categories may exceed 100%. Other Events comprises all insured
events not already captured in separate risk categories.
 
Source for all data and charts: LGT Capital Partners Ltd./Datastream
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Risks
Market risks: The risk of losses in an investment arising from adverse
movements in market prices.

Liquidity risks: The risk that the Fund is unable to meet short term finan-
cing demands or has to sell investment securities at lower price levels un-
der the condition of reduced market demand.

Operational risks: The risk of the Fund incurring losses as a result of inad-
equate or failed processes, people or systems failures, or from external or
force majeure events.

Political and legal risks: The risk of change in rules and standards applied
in the jurisdiction of an asset of the Fund. This includes restrictions on cur-
rency convertibility, the imposition of taxes or transaction controls, limita-
tions on property rights or other legal risks. Investments in less developed
financial markets may expose the Fund to increased operational, legal and
political risk.

Credit / counterparty risks: The risk that a counterparty fails to meet con-
tractual financial obligations on a timely basis.

Currency risks: The risk of losses arising from currency fluctuations, in
case the currency of an asset is different from the Fund and/or investor's
investment currency.

Important information
This marketing material was issued by LGT Capital Partners Ltd., Schützen- 
strasse 6, CH-8808 Pfäffikon, Switzerland and/or its affiliates (hereafter 
“LGT CP"") with the greatest of care and to the best of its knowledge and 
belief. LGT CP provides no guarantee with regard to its content and com- 
pleteness and does not accept any liability for losses which may arise from 
making use of this marketing material. This marketing material is not a pro- 
spectus and does not constitute an offer or a recommendation to buy or 
sell financial instruments or services. This marketing material is provided 
for informational purposes only. For full details of the Product features and 
of the opportunities, risks, and costs associated, please see the prospect- 
us, the indicative termsheet (Preliminary Simplified Prospectus), the final 
termsheet (Final Simplified Prospectus) (further referred to collectively as 
“Product Documents”). The information and opinions contained in this 
marketing material come from the issuer or from other sources that LGT CP 
deems to be reliable. However, only the information contained in the pro- 
spectus and associated Product Documents can be considered legally 
binding. The Product may be purchased only on the basis of the most re- 
cent prospectus and associated Product Documents. The information and 
opinions contained in this marketing material constitute merely promotion- 
al communication, and not investment advice. Reading this marketing ma- 
terial is no substitute for a personal consultation with a professional ad- 
visor before making any investment decision. Past Performance is not a 
guarantee, nor an indication of current or future performance. The informa- 
tion is valid only at the time this marketing material was produced. A 
change in the economic environment, possible changes in the law, and 
other events may cause future performance to deviate from that indicated 
in this marketing material. This applies particularly to statements regarding 
returns and taxes. Every investment involves risk, especially with regard to 
fluctuations in value and return. Investments in foreign currencies involve 
the additional risk that the foreign currency may lose value against the 
investor's reference currency. Structured products are not suitable for all 
investors. Structured transactions are complex and may involve a high risk 
of loss. The return on the structured products is linked to the performance 
of the underlying asset, which may be negative, and involves risks specific 
to the relevant underlying asset. The performance of structured products 
depends on the general global economic situation along with the political 
and economic factors in the specific countries. Neither LGT CP nor the is- 
suer nor any of their officers or employees assumes any responsibility for 
the economic success or lack of success of an investment in the products 
or the performance of the reference portfolio. Investments in financial in- 
struments such as structured products require investors to assess several 
characteristics and risk factors that may not be present in other types of 
transactions. In reaching a determination as to the appropriateness of any 
proposed transaction, clients should undertake a thorough independent 
review of the legal, regulatory, credit, tax, accounting and economic con- 
sequences of such transaction in relation to their particular circum- 
stances. The terms of any investment will be exclusively subject to the de- 
tailed provisions, including risk considerations, contained in the prospect- 
us and Product Documents. The prospectus has been prepared in the Eng- 
lish language with a German-language summary for the German speaking 
countries and it conforms to the requirements of the national prospectus 
law. The prospectus has been approved by the competent financial super- 
visory authority after a review for completeness of the prospectus and it 
has been notified to the competent authority in accordance with the 
European passport mechanism set out in the Prospectus Directive (No 
2003/71/EC). The prospectus has been published and can be ordered free 
of charge at Portfolio Solutions S.A., 9B boulevard Prince Henri, L-1724 
Luxemburg and on the LGT CP website at www.lgt.com. LGT CP makes no 
representation or warranty, express or implied, regarding the likely invest- 
ment returns or the performance of the, or the suitability of the notes for

any investor, or for the accuracy, completeness or adequacy of information
contained herein or in any further information, notice or other document
which may at any time be supplied in connection with the notes. No liability
to any party is accepted by the LGT CP in connection with these materials
or any of the above matters. No action has been or will be taken in any juris-
diction that would permit a public offering of the products described
herein, save where explicitly stated in the approved prospectus and associ-
ated Product Documents. The products must be sold in accordance with
all applicable selling restrictions in the jurisdictions in which they are sold.
This marketing material is intended for the recipient personally, and it may
be used solely by the persons to whom it was presented. It may not be re-
produced either in part or in full without the written permission of LGT CP. It
is not intended for persons who, due to their nationality, place of residence,
or any other reason are not permitted access to such information under
local law. Neither this marketing material nor any copy thereof may be sent,
taken into or distributed in the United States or to U.S. persons.

© LGT Capital Partners 2024. All rights reserved.
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