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SWISS PERSPECTIVE
As of 31 December 2006

Multi Asset Strategies
Performance & Risk Measures (in CHF)
-l i
Fixed Income Strategy
YTD 2006 2005 2004 2003 Annualised Volatility
CHF 0.1% 0.1% 2.6% 1.7% 1.8% 5.44% 4.59%
Asset Allocation Currency Allocation
[ Maoney Markets 20% USD 25%
[H Bonds 80% EEUR 23.5%
I CHF 74%
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Conservative Strategy
YTD 2006 2005 2004 2003 Annualised Volatility
CHF 0.7% 3.9% 12.5% .1% 9.2% 6.4% 4.93%
Asset Allocation Currency Allocation
] Equities 27.5% [DUSD578% MJPY 263%
H Bonds 60% BEUR 15.68% MGBP 1.84%
O Money Market 12.5% W CHF 73.87%
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Balanced Strategy

¥TD 2006 Volatility
CHF 1.3% 4.7% 4.39%

Asset Allocation Currency Allocation |

B Bonds 47% BECHF6Z% BEJPYZ% |

] Alternative 13.5% WGBF3I% O Other 2% E

O Money Market 5% CusD 12% |

I Equities 34.5% HEUR 19% }
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Dynamic Strategy
¥YTD 2006 2005 2004 2003 Annualised Volatility
CHF 2.7% 11.5% 28.4% 5.1% 20.0% 9.3% 17.05%

Asset Allocation Currency Allocation

[ Equities 100% USD 30.04% B JPY 8.20%
HEUR 2060 MGBP574%

B CHF 25.42%




