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Anlagekategorie
Total
Liquiditat
Obligationen Heimwahrung
Obligationen Fremdwahrung
Aktien Inland
Aktien Ausland

Aktien Emerging Markets
Immobilien

Taktische Anlageallokation

Wert in CHF
68'925'597
12'363'878

4'320'950

2'924'383
15'646'755
20'618'631

0
13'051'000

Ist
100.0%
17.9%
6.3%
4.2%
22.7%
29.9%
0.0%
18.9%

100%

Limiten SAA Performance YTD
Soll Differenz min max i.0.? Benchmark Portfolio Benchmark Differenz
100.0% 2.2% 3.4% -1.2%
50% 12.9% 0.0% 25.0% v LIBOR 3MT CHF [CHF] -0.3% 0.1% -0.4%
19.0% -12.7% 10.0% 30.0% X SBI AAA-BBB TR [CHF] 0.8% 1.8% -1.1%
8.0% -3.8% 5.0% 12.0% X custom Index PROFOND FL OBL FW [Ct 1.2% 0.1% 1.1%
20.0% 2.7% 15.0% 30.0% v SPI [CHF] 5.0% 6.8% -1.8%
28.0% 1.9% 10.0% 35.0% v custom Index PROFOND FL AKT AUSL|[ 1.7% 4.8% -3.1%
3.0% -3.0% 0.0% 5.0% v MSCIEM [CHF] 0.0% 3.7% -3.7%
20.0% -1.1% 5.0% 30.0% v SWX IMMOFONDS TR [CHF] 2.5% 1.6% 0.9%

Aufteilung nach Anlagekategorien
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Allgemeine Informationen PerformanceUbersicht Kennzahlen
Depotwert 68'925'597 PF BM _ Differenz Volatilitat PF 6.88% Inform. Ratio -1.41
Wahrung CHF 2010 ytd 2.22% 3.41% -1.19% Volatilitat BM 4.26%  Sharpe Ratio 1.32
Cashflow 67'489'089 letzte 3 Monate 2.22% 3.41% -1.19% Tracking Error 3.60%  Treynor Ratio 0.06
Anzahl Positionen 107 Mrz 2010 227% 2.45% -0.17% Korrelation 0.896
Feb 2010 1.47 % 0.93% 0.54% PF kumuliert 2.22%
Jan 2010 -1.50% 0.01% -1.51% Alpha -0.114  BM kumuliert 3.41%
Benchmark custom Index PROFOND FL GESAMT [CHF] 2009 n.a. n.a. n.a. Beta 1.446 Differenz -1.19%
Berechnungsperiode 1.2010 bis 3.2010 2008 n.a. n.a. n.a. R-square 0.803  RFR kumuliert 0.06%
kumulierte Performance buchhalterischer Erfolgsnachweis ytd  Monatsperformance
Portfolio Benchmark Risk Free Rate m Portfolio W Benchmark
DU Pictet BVG-25 —— Pictet BVG-40 Pictet BVG-60—] Erfolg 1'498'503 100% 4.0%
Anderung Marchzins 17'953 1%
4.0%
Coupons und Dividenden 289'903 19% SRS
3.0% Ubrige Ertrage 0 0% 2 0%
2 0% real. G/V auf Wertpapieren 53'350 4% -
: real. G/V auf Wahrungen 4'651 0% 10%
10% unreal. G/V auf Wertpapieren 1'407'024 94%
unreal. G/V auf Wahrungen -160'724 -11% 0.0% ! ! ! ! ! ! . . . .
0.0% — . e 2o 15
= o =) o nicht riickford. Steuern 0 0% - = 5
T = - N . -10% SRS =
-10% 2 c 2 N Transaktionsspesen 112111 -7% L s
s = Pauschalspesen -1'545 0%
-2.0% -2.0%
kumulierte Performancedifferenz Performance Pictet BVG-Indizes Aufteilung nach Risikowahrung
—— Differenz
0.0% - BVG-25 BVG-40 BVG-40+ BVG-60
o 0 > S UsD 17%
0.2% 2010 ytd 248%  3.06%  3.70%  3.81%
letzte 3 Monate 2.48% 3.06% 3.70% 3.81% EUR 9% /
-~ 0,
0.4% Mrz 2010 084%  148%  232%  234% - JPY 3%
0.6% Feb 2010 1.46% 1.82% 1.58% 2.32% UNDEF 2%
8% Jan 2010 0.15%  -0.27% -0.23%  -0.86% Weitere... -
2009 n.a. n.a. n.a. n.a. Lo
Lo% 2008 n.a. n.a. n.a. n.a. Tl NOIK 2%
-12% CHF 63% Rest 2%
-14%
-16%
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