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Limiten SAA Performance YTD
Anlagekategorie Wert in CHF Ist Soll Differenz min max  i.0.? Benchmark Portfolio Benchmark Differenz
Total 66'884'299 100.0% 100.0% -6.5% -0.3% -6.1%
Liquiditat 9'262'021 13.8% 5.0% 8.8% 00% 25.0% v LIBOR 3MT CHF [CHF] -12.3% 0.1% -12.4%
Obligationen Heimwahrung 4'646'860 6.9% 19.0% -12.1% 00% 30.0% v SBI AAA-BBB TR [CHF] 1.2% 4.8% -3.7%
Obligationen Fremdwahrung 5'039'600 7.5% 8.0% -0.5% 00% 12.0% v cust PROFOND FL OBL FW [CHF] 3.8% 7.5% -3.7%
Aktien Inland 14'474'700 21.6% 20.0% 1.6% 15.0% 30.0% v SPI[CHF] -13.9% -7.7% -6.2%
Aktien Ausland 18'031'267 27.0% 28.0% -1.0% 10.0% 35.0% v cust PROFOND FL AKT AUSL [CHF] -7.9% -6.5% -1.5%
Aktien Emerging Markets 695'471 1.0% 3.0% -2.0% 0.0% 5.0% v MSCIEM [CHF] -1.8% -20.0% 18.2%
Immobilien 15'429'850 23.1% 20.0% 3.1% 50% 30.0% v SWX IMMOFONDS TR [CHF] 42% 6.8% -2.6%
Taktische Anlageallokation Aufteilung nach Anlagekategorien
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Allgemeine Informationen PerformanceUbersicht Kennzahlen
Depotwert 66'884'299 PF BM  Differenz Volatilitat PF 8.12%  Inform. Ratio -0.99
Wahrung CHF 2011 ytd -6.47 % -0.33% -6.14% Volatilitdt BM 6.29%  Sharpe Ratio -0.23
Cashflow 866'629 letzte 3 Monate 5.16% 4.86% 0.30% Tracking Error 3.02%  Treynor Ratio -0.02
Anzahl Positionen 116 Dez 2011 2.34% 2.41% -0.08% Korrelation 0.943
Nov 2011 -0.64% -0.18% -0.46% PF kumuliert -3.98%
Okt 2011 3.42% 2.57% 0.85% Alpha -0.032  BM kumuliert 2.23%
Benchmark cust PROFOND FL GESAMT [CHF] 2010 2.66% 2.57% 0.09% Beta 1.217 Differenz -6.21%
Berechnungsperiode 1.2010 bis 12.2011 ‘2009 n.a. n.a. n.a. R-square 0.890  RFR kumuliert 0.30%
kumulierte Performance buchhalterischer Erfolgsnachweis ytd  Monatsperformance
Portfolio Benchmark Risk Free Rate H Portfolio W Benchmark
BE g Pictet BVG-25 — Pictet BVG-40 Pictet BVG-60—] Erfolg -4'251'865 100% 4.0%
6.0% Anderung Marchzins 13272 0%
4.0% Coupons und Dividenden 1'624'853 -38% 2.0%
2.0% Ubrige Ertrage - Aufwéande 0 0% 0.0%
real. G/V auf Wertpapieren -160'407 4%
0.0% real. G/V auf Wahrungen -1'073'883 25% 2.0%
20 unreal. G/V auf Wertpapieren -4'246'611 100%
-4.0% unreal. G/V auf Wéahrungen -2'296 0% -4.0%
-6.0% nicht rtickford. Steuern -243'712 6%
5.0% Transaktionsspesen -111'889 3% -6.0%
Pauschalspesen -51'191 1%
-10.0% -8.0%
kumulierte Performancedifferenz Performance Pictet BVG-Indizes Aufteilung nach Risikowahrung
—— Differenz
10% BVG-25 BVG-40 BVG-40+ BVG-60
0.0% 2011 ytd 161% -0.14%  -0.92%  -2.48% USD 17% EUR 12%
letzte 3 Monate 2.62% 3.93% 3.91% 5.74% /
L% Dez 2011 181%  2.12%  178%  2.50% UNDEF 6% NOK 3%
-2.0% Nov 2011 -0.25% -0.11% -0.41% 0.14% .
s0%] Okt 2011 105%  1.88%  2.52%  3.02% <Weitere... GBP 3%
2010 1.31% 1.19% 5.18% 0.93% S~ AUD 2%
40%1 2009 n.a. n.a. n.a. n.a. ol
~ Rest 2%
-5.0%
0% CHF 55%
-7.0%
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