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BSI Institutional Fund - Foreign Bond

FUND OVERVIEW : PERFORMANCE ANALYSIS

ISIN CH0016174051 : Performance over last 5 years

Currency CHF
Inception September 2003
Domicile Switzerland 120
Harmonized UCITS IV No 115
s FUNC
Fund Type Swiss Law Investment Fund 110
Fund Assets in Millions 172.85 CHF Benchmark
NAV at: 28.02.17 89.18 CHF 108
NAV Daily 100
Registration for Sale CH o5

Management fee 0.09% p.a.

02/2012 02/2013 02/2014 02/2015 02/2016 02/2017
Distribution Accumulation

TER last fiscal year 0.09%

Yearly and Cumulated Performance
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Benchmark* Cust BSI Institutional Foreign

Portfolio Manager Valeria Zanon Bottinelli,
Roberto Matta

Fund Management Company Fortuna

Investment AG Fund 0.87 -0.23 7.88 0.30 0.72 -0.08 | 093 703 | 1264
Custodian Bank BSI AG Benchmark -0.51 -0.19 8.09 -0.20 1.65 -0.82 0.13 6.75 11.54
* 31/12/2012 the benchmark changed from Citi Non-
CHF WGBI TR CHF to Citi Non-CHF WGBI (Hedged
RISK RATIOS* & KEY FIGURES (%)280217 CURRENCY BREAKDOWN (AFTER HEDGING)
Fund Benchmark Fund Bmk
Standard deviation 3.1 3.28 CHF 98.31%| 100.00%
Adiusted Sh Rati : EUR 0.17% 0.00%
juster arpe Ratio 0.73 = AUD 0.01% 0.00%
Tracking Error 081 : 0.00 usbD 0.42% 0.00%
Correlation 097 : 1.00 ) 8:015% 0:00%
L GBP 0.29% 0.00%
Alpha 026 : 0.00 JPY 0.42% 0.00%
FUND PROFILE : B 002 | 100 |ScANDI 0.04%|  0.00%
BSI Institutional Fund Foreign Bond is an : —— - 3 MXN 0.29% 0.00%
open-ended fund incorporated in Switzerland : Theoretical Yield to Maturity 1.19 ¢ - OTHER 0.05% 0.00%
available to institutional investors only. The i A o o Maturit 899 * - 100.00%| 100.00%
fund’s objective is to attain a long-term optimal : 9 i :
return consistent with the return of international : Average Duration -

RATINGS BREAKDOWN

ke -Switzerland.
bond markets ex-Switzerland *last 36 months

I 20.40%
AAA 20.29%

[ 33.409
AA+ 33.40%

33.429%
I ©.30%
AA 9.30%

B 2.30%
AA-T 5310

[ 15.60%
A+ 15.56%
W 2.70% W 28.02.17

>79% 31.01.17
16.30% o
A- Or Below _ 16.390/2

MANAGER PROFILE

Since October 2016, this fund managed is :
jointly managed by Valeria Zanon Bottinelli and :
Roberto Matta.

Valeria Zanon-Bottinelli, lic. oec. publ., University :
of Zurich-CH, is a certified EFFAS financial <

CURRENCY ALLOCATION BEFORE HEDGING AND DURATION

to CHF) TR

analyst. Together V\{Ith the BSI Institutional Fund : SSTCToaD TR
Bonq CHF, Valeria manages also the BSI- : before hedging Peso Duration |Peso Duration
Multibond CHF, BSI-Multinvest - Bonds CHF : usD 35.00% 5.65| 34.90% 5.87
and BSI-Multinvest - Short Term Bonds CHF : gﬁg 0.00% 0.01 1.70% 6.51

: : 0.00% 0.01 1.70% 6.24
fun-ds. Her experience in asset management apd : GBP 7.90% 0.31 5.70% 1182
in fixed income in particular started in 1997 with : JPY 23.70% 8.61| 22.00% 10.14
the management of the BSI-Multibond DEM fund : EUR 27.40% 8.58| 30.80% 7.18
(now BSI-Multibond EUR) and followed with the : fn?(AthDCI)THER 32583’ 5-(7) ;;gf ;g

) : + .50% 20% !

;nagagement of the BSI-Multinvest EUR Bonds : CHF 1.40% 3.37 0.00% 0
und. :

This report is for informational purposes only and does not constitute an offer to sell or the solicitation of an offer to purchase any units in any jurisdiction in which such an offer or solicitation is not authorized. Units/shares of investment funds mentioned in this
publication may not be offered, sold or delivered in the US and/or to US Persons. Past performance is not an indication of current and future performance. Performance data do not take into account the commissions and costs incurred on the issue and redemption
of units/shares. Before the subscription you should read the Prospectus and the Key investor information document (*KIID”). Representative and Paying agent in Switzerland: BSI AG, Via Magatti 2, CH-6900 Lugano. Prospectuses, KIID, the articles of association
as well as annual and semi-annual reports are available free of charge at BSI AG. Fund Fact Sheet produced by Lipper for BSI AG.
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