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Limiten SAA Performance YTD
Anlagekategorie Wert in CHF Ist Soll Differenz min max  i.0.? Benchmark Portfolio Benchmark Differenz
Total 66'109'490 100.0% 100.0% -1.0% 0.7% -1.6%
Liquiditat 4'577'334 6.9% 5.0% 1.9% 0.0% 25.0% v LIBOR 3MT CHF [CHF] -3.8% 0.1% -3.9%
Obligationen Heimwahrung 7'271'501 11.0% 19.0% -8.0% 10.0% 30.0% v SBI AAA-BBB TR [CHF] 41% 3.7% 0.3%
Obligationen Fremdwahrung 3'748'346 5.7% 8.0% -2.3% 50% 12.0% v custom Index PROFOND FL OBL FW [C}  3.0% 1.6% 1.4%
Aktien Inland 16'798'100 254% 20.0% 5.4% 15.0% 30.0% v SPI [CHF] -2.6% -2.4% -0.2%
Aktien Ausland 19'906'669 301% 28.0% 2.1% 10.0% 35.0% v custom Index PROFOND FL AKT AUSL[ -3.6% -1.5% -2.0%
Aktien Emerging Markets 0 0.0% 3.0% -3.0% 0.0% 5.0% v MSCIEM [CHF] 0.0% 0.8% -0.8%
Immobilien 13'807'540 209% 20.0% 0.9% 5.0% 30.0% v SWX IMMOFONDS TR [CHF] 3.5% 2.7% 0.7%
Taktische Anlageallokation Aufteilung nach Anlagekategorien
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Allgemeine Informationen PerformanceUbersicht Kennzahlen
Depotwert 66'109'490 PF BM _ Differenz Volatilitat PF 7.86% Inform. Ratio -1.09
Wahrung CHF 2010 ytd -0.97% 0.68% -1.65% Volatilitat BM 7.50%  Sharpe Ratio -0.20
Cashflow 66'894'748 letzte 3 Monate -3.06% -3.02% -0.05% Tracking Error 2.58%  Treynor Ratio -0.02
Anzahl Positionen 107 Jul 2010 2.35% 2.05% 0.30% Korrelation 0.945
Jun 2010 -3.56% -4.00% 0.44% PF kumuliert -0.97%
Mai 2010 -1.80% -1.00% -0.80% Alpha -0.028 BM kumuliert 0.68%
Benchmark custom Index PROFOND FL GESAMT [CHF] 2009 n.a. n.a. n.a. Beta 0.991 Differenz -1.65%
Berechnungsperiode 1.2010 bis 7.2010 2008 n.a. n.a. n.a. R-square 0.892  RFR kumuliert 0.11%
kumulierte Performance buchhalterischer Erfolgsnachweis ytd  Monatsperformance
Portfolio Benchmark Risk Free Rate H Portfolio m Benchmark
DU Pictet BVG-25 —— Pictet BVG-40 Pictet BVG-60—] Erfolg -568'552 100% 3.0%
4.0% Anderung Marchzins 90'142 -16% AT
505 Coupons und Dividenden 976'786 -172%
2 0% Ubrige Ertrage 0 0% 10%
: real. G/V auf Wertpapieren 396'666 -70% 0.0% T t
10% real. G/V auf Wahrungen 60'398 -11% 10%
~
001 unreal. G/V auf Wertpapieren -1'267'808 223%
-10% unreal. G/V auf Wéhrungen -586'017 103% 2%
2.0% nicht rtickford. Steuern -47'560 8% -3.0%
0 Transaktionsspesen -166'402 29% 4.0%
Pauschalspesen -24'756 4%
-4.0% -5.0%
kumulierte Performancedifferenz Performance Pictet BVG-Indizes Aufteilung nach Risikowahrung
—— Differenz
0.0% - - BVG-25 BVG-40 BVG-40+ BVG-60 USD 16%
2010 ytd 1.25% 1.11% 2.79% 0.19% °
083 letzte 3 Monate -1.61% -2.40% -1.97% -4.20% EUR12% .
. Jul 2010 0.92%  2.00%  225%  2.77% U [~ GBP 3%
-10%
Jun 2010 -2.55% -3.67% -3.06% -5.28% JPY 3%
o Mai 2010 0.04%  -0.67% -1.10%  -1.58% Weitere... NOK 2%
2009 n.a. n.a. n.a. n.a. N
~ - 0y
-2.0% 2008 n.a. n.a. n.a. n.a. Sea R
Rest 1%
. CHF 61%
-3.0%
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