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WisdomTree 
Dynamic Duration Fund
Fund Overview

The WisdomTree Dynamic Duration Fund aims to deliver 
capital growth over the medium to long term through a 
systematic and signal-based investment strategy, that is 
designed to outperform in a wider range of inflation 
environments than a conventional bond fund.

Key Facts

Launch date
8 August 2023

Fund size
£24.67m

NAV
1.0622 (A Acc GBP Share Class)

OCF*
0.40% (Estimated and capped)

Managers
Jack Roberts, CFA; Owin Bennett

Domicile
Dublin, Ireland

Fund Type
UCITS

Dealing
Daily

Currency
GBP

Available Share Classes 
A Acc GBP
ISIN: IE00BMY8S439
Sedol: BMY8S43
Bloomberg: AHUEEAG
A Acc (Hedged) EUR 
ISIN: IE000YFXJA12
Sedol: BQS7T85
Bloomberg: AHDDEUA

A Acc (Hedged) USD 
ISIN: IE00BVXVS028, 
Sedol: BVXVS02, 
Bloomberg: AHFMUSI
D Dis GBP
ISIN: IE00BMY8S546
Sedol: BMY8S54
Bloomberg: AHUEEAA

Distribution and Target Market Strategy
The fund is aimed at advised & discretionary market 
investors over the long term who have the capacity 
to tolerate a loss of the entire capital invested or the 
initial amount.

This document is marketing material. Investors should read the prospectus of the Issuer 
(“Prospectus”) and the key information document (“KID”) before investing and should refer to the 
section of the Prospectus titled ‘Risk Factors’ for further details of risks associated with an 
investment in this product.

WisdomTree Dynamic Duration Fund

3 Key Signals

Inflation Trend
(3-month average of) change over 6-months in headline 
inflation year-on-year rate

Inflation versus Rates
Market real yield on the current 10-year government 
inflation-linked bond

Inflation target
Core inflation year-on-year rate 
minus official core inflation target rate

*Ongoing Charges Figure
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Cumulative Performance and Performance Since Launch to 28 August 2026

This document is marketing material. Investors should read the prospectus of the Issuer (“Prospectus”) and the key information document (“KID”) before investing and should refer 
to the section of the Prospectus titled ‘Risk Factors’ for further details of risks associated with an investment in this product.

Signal evolution: portfolio weightings
The signals drive the risk weighting of the portfolio between ‘rates’ (interest rate swaps) and ‘inflation’ (inflation swaps), across both the UK 
and US markets equally. For each of the UK and US portfolios, a signal of 0/6 indicates 100% investment in inflation, while a signal of 6/6 
indicates 100% investment in rates. The evolution of the rules-based signals over time allows us to plot the evolution of the resulting 
portfolio weights over the same period.

Historical performance is not an indication of future performance, and any investments may go down in value. Returns are net 
of charges.
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Cumulative Performance (%)

Share Class/Currency
1 Month 3 Months YTD 1 Year Since Launch

Perf. Perf. Perf. Perf. Perf. Ann.

A Acc GBP +0.23% -1.70% -1.03% -0.36% 6.14% 1.97%

Historical performance is not an indication of future performance, and any investments may go down in value. Returns are net of 
charges.

Current Signals and Last Change
Each of the 3 signals has a potential value of 0, 1, or 2 for a combined signal value out of 6. The higher the combined signal, the higher the 
strategy’s positioning towards rates and lower to inflation, and vice versa. This table shows the current signals for both the UK and US 
based on the latest monthly data available. Also shown is the date at which the last signal change took place.

United Kingdom 
(UK)

Market data Signal output Portfolio 
Weight %

Portfolio 
DurationSignal 1 Signal 2 Signal 3 Signal 1 Signal 2 Signal 3 Combined

Date CPI 
Month

3m ave 
of 6m CPI 
change

Real yield 
10y 
inflation 
linked 
bonds

UK Core 
CPI (BoE 
target: 
2%)

Inflation 
Trend

Inflation 
versus 
Rates

Inflation 
Target Signal Rates Inflation Rates Inflation

Current 
data

Jul
2026 -0.43% 1.74% 2.6% 1 2 1 4/6 133% 33% 10.5 2.8

Last 
Signal 
change

Apr 
2026 -0.70% 1.59% 2.5% 1 2 0→1 3/6 

→ 4/6

100%
→

133%

50%
→

33%
7.9
→ 10.5

4.2
→ 2.7

United States 
(US)

Market data Signal output Portfolio 
Weight %

Portfolio 
DurationSignal 1 Signal 2 Signal 3 Signal 1 Signal 2 Signal 3 Combined

Date CPI 
Month

3m ave 
of 6m CPI 
change

Real yield 
10y 
inflation 
linked 
bonds

US Core 
CPI (Fed 
target: 
2%)

Inflation 
Trend

Inflation 
versus 
Rates

Inflation 
Target Signal Rates Inflation Rates Inflation

Current 
data

Jul
2026 +1.10% 2.40% 2.5% 0 2 1 3/6 100% 50% 8.0 4.1

Last 
Signal 
change

Jul 
2026 +1.10% 2.43% 2.5% 1→0 2 1 4/6 

→ 3/6

133% 
→ 
100%

33%
→ 
50%

10.7
→ 8.0

2.7
→ 4.1

Dynamic Duration Fund performance during the month
Interest rate swaps UK -0.16%

Interest rate swaps US -0.17%

Inflation swaps UK +0.15%

Inflation swaps US +0.02%

Cash base +0.39%

Total return +0.23%
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Important Information 
Marketing communications issued in the European 
Economic Area (“EEA”) & Switzerland: This document has 
been issued and approved by WisdomTree Ireland Limited, 
which is authorised and regulated by the Central Bank of 
Ireland.

Marketing communications issued in jurisdictions outside 
of the EEA, except Switzerland: This document has been 
issued and approved by WisdomTree UK Limited or Atlantic 
House Investments Limited, which are both authorised and 
regulated by the United Kingdom Financial Conduct 
Authority.
WisdomTree Ireland Limited, WisdomTree UK Limited and 
Atlantic House Investments Limited are referred to as 
“WisdomTree” (as applicable) throughout. Our Conflicts of 
Interest Policy and Inventory are available on request.

This marketing communication is intended for all 
investors; however, the WisdomTree products described 
in this document and related materials may be restricted 
in certain jurisdictions and may only be available to 
particular categories of investors in accordance with 
applicable laws and regulations. Where a product is not 
authorised or its distribution is restricted in your 
jurisdiction, it is the responsibility of any person or entity 
in possession of this information to inform themselves of, 
and comply with, all relevant restrictions. Before making 
any investment, investors should seek appropriate legal, 
regulatory, tax and investment advice to assess the 
suitability and implications of investing in these 
products. Information about WisdomTree products is 
available at wisdomtree.eu. WisdomTree does not offer 
investment advice tailored to individual circumstances. 
Past performance is not a reliable indicator of future 
performance. Any historical performance included in this 
document may be based on back testing. Back testing is 
the process of evaluating an investment strategy by 
applying it to historical data to simulate what the 
performance of such strategy would have been. Back 
tested performance is purely hypothetical and is 
provided in this document solely for informational 
purposes. Back tested data does not represent actual 
performance and should not be interpreted as an 
indication of actual or future performance. The value of 
any investment may be affected by exchange rate 
movements. Any decision to invest should be based on 
the information contained in the appropriate prospectus 
and after seeking independent investment, tax and legal 
advice. The content of this document does not constitute 
investment advice nor an offer for sale nor a solicitation 
of an offer to buy any product or make any investment.

This document is marketing material. Investors should read the prospectus of the Issuer (“Prospectus”) and the key information document (“KID”) before investing and should refer 
to the section of the Prospectus titled ‘Risk Factors’ for further details of risks associated with an investment in this product.

WisdomTree Dynamic Duration Fund

This marketing communication should be read in 
conjunction with the relevant WisdomTree products’ 
Prospectus, Key Investor Information Document (“KIID”), 
Key Information Document (“PRIIPS KID”) as relevant. In 
particular, investors should carefully read the specific 
risks detailed under the section entitled ‘Risk and Reward 
Profile’ in the KIID, ‘What are the risks and what could I 
get in return?’ in PRIIPs KID and under the section 
entitled ‘Risk Factors’ in the Prospectus of the Issuer for 
further details of risks associated with an investment in 
the product(s) detailed herein. Further information 
regarding the WisdomTree exchange-traded product(s) 
detailed herein, such as a detailed list of the underlying 
investments and the indicative net asset value, can be 
obtained by visiting the WisdomTree website at 
(www.wisdomtree.eu).

An investment in WisdomTree exchange-traded products 
(“ETPs”) is dependent on the performance of the underlying 
index, less costs, but it is not expected to match that 
performance precisely. An investment in WisdomTree funds 
is dependent on the performance of the underlying 
investments, less costs.

Both WisdomTree ETPs and funds involve numerous risks 
including among others, general market risks relating to any 
relevant underlying index, credit risks on the provider of 
index swaps utilised in ETPs, exchange rate risks, interest 
rate risks, inflationary risks, liquidity risks, derivatives risk 
and legal and regulatory risks.
The information contained in this document is not, and 
under no circumstances is to be construed as, an 
advertisement or any other step in furtherance of a public 
offering of shares in the United States or any province or 
territory thereof, where none of the issuers or their products 
are authorised or registered for distribution and where no 
prospectus of any of the issuers has been filed with any 
securities commission or regulatory authority. No document 
or information in this document should be taken, 
transmitted or distributed (directly or indirectly) into the 
United States. None of the issuers, nor any securities issued 
by them, have been or will be registered under the United 
States Securities Act of 1933 or the Investment Company Act 
of 1940 or qualified under any applicable state securities 
statutes.

http://www.wisdomtree.eu/
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This document may contain independent market 
commentary prepared by WisdomTree based on publicly 
available information. Although WisdomTree endeavours to 
ensure the accuracy of the content in this document, 
WisdomTree does not warrant or guarantee its accuracy or 
correctness. Any third party data providers used to source 
the information in this document make no warranties or 
representation of any kind relating to such data. Where 
WisdomTree has expressed its own opinions related to 
product or market activity, these views may change. Neither 
WisdomTree, nor any affiliate, nor any of their respective 
officers, directors, partners, or employees accepts any 
liability whatsoever for any direct or consequential loss 
arising from any use of this document or its contents.

This document may contain forward looking statements 
including statements regarding our belief or current 
expectations with regards to the performance of certain 
assets classes and/or sectors. Forward looking statements 
are subject to certain risks, uncertainties and assumptions. 
There can be no assurance that such statements will be 
accurate and actual results could differ materially from those 
anticipated in such statements. WisdomTree strongly 
recommends that you do not place undue reliance on these 
forward-looking statements.

This document is marketing material. Investors should read the prospectus of the Issuer (“Prospectus”) and the key information document (“KID”) before investing and should refer 
to the section of the Prospectus titled ‘Risk Factors’ for further details of risks associated with an investment in this product.

WisdomTree Dynamic Duration Fund

WisdomTree UCITS Funds ICAV
The products discussed in this document are issued by 
Atlantic House Investments Limited and does not constitute 
or form part of any offer or invitation to buy or sell shares.

The WisdomTree Dynamic Duration Fund is a sub-fund of 
WisdomTree UCITS Funds ICAV, an umbrella-type open-
ended Irish Collective Asset-management Vehicle (“ICAV”) 
with segregated liability between sub-funds. WisdomTree 
UCITS Funds ICAV is authorised by the Central Bank of 
Ireland pursuant to the European Communities 
Undertakings for Collective Investment in Transferable 
Securities) Regulations 2011 (the “UCITS Regulations”) as 
amended, from time to time.

Ascender Fund Partners (Ireland) Limited, trading as 
Ascender Fund Partners, is a limited Liability company 
registered under the registered number 579677 under Irish 
law pursuant to the Companies Act 2014 which is regulated 
by the Central Bank of Ireland. Its principal office is at Suites 
22-26 Morrison Chambers, 32 Nassau Street, Dublin 2, D02 
X598 and its registered office is at 7th Floor, Block A, One 
Park Place, Upper Hatch Street, Dublin 2, D02E762. Ascender 
Fund Partners acts as management company to WisdomTree 
UCITS Funds ICAV.

The Fund is not sponsored, promoted, sold or supported 
in any other manner by Solactive AG nor does Solactive 
AG offer any express or implicit guarantee or assurance 
either with regard to the results of using the Index and/or 
Index trademark or the Index Price at any time or in any 
other respect. The Index is calculated and published by 
Solactive AG. Solactive AG uses its best efforts to ensure 
that the Index is calculated correctly. Irrespective of its 
obligations towards the issuer, Solactive AG has no 
obligation to point out errors in the Index to third parties 
including but not limited to investors and/or financial 
intermediaries of the Fund. Neither publication of the 
Index by Solactive AG nor the licensing of the Index 
trademark for the purpose of use in connection within 
the Fund constitutes a recommendation by Solactive AG 
to invest capital in said fund nor does it in any way 
represent an assurance or opinion of Solactive AG about 
any investment in this Fund.
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