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Portfolio - Target Volatility 3 %

Total Return: 175,57% Return p.a.: 6,11% Volatility p.a.: 3,65%
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10,4% MSCI USA 4,5% GSCI
0,0% MSCI GE 0,0% MSCI EM

0,0% MSCI USA 1,0% GSCI

0,0% MSCI GE 14,5% MSCI EM



Portfolio - Target Volatility 6 %
Total Return: 353,90% Return p.a.: 9,26% Volatility p.a.: 6,99%
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Time Period Equities Alternative

01.01-31.01 18,6% MSCI USA 4,7% GSCI
2012 0,0% MSCI GE 0,0% MSCI EM

01.02 - 29.02 13,9% MSCI USA 0,0% GSCI

2012 0,0% MSCI GE 20,8% MSCI EM
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Portfolio - Target Volatility 9 %

Total Return: 609,56% Return p.a.: 12,15% Volatility p.a.: 10,16%
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Equities Alternative
23,7% MSCI USA 0,0% GSCI
0,0% MSCI GE 0,0% MSCI EM
0,0% MSCI USA 0,0% GSCI
0,0% MSCI GE 49,6% MSCI EM
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