
Multi Asset Portfolio (MAP)

Fact Sheet per July 10 CHF

Monthly Track record 2004 2005 2006 2007 2008 2009 2010

January 2.18% 2.50% 5.64% 5.11% -5.40% -0.56% -1.69%

February 3.34% 1.46% 0.63% -4.69% 1.50% -3.06% 1.95%

March -0.24% 0.00% 4.78% 4.76% -5.04% -0.63% 1.56%

April -2.82% -1.40% 0.00% 2.88% 3.88% 1.51% -1.76%

May -2.21% 2.60% -7.65% 1.07% 0.88% 3.40% 0.09%

June -0.49% 3.40% -0.28% 2.06% -2.08% -1.80% -3.51%

July -0.07% 2.40% 0.76% -5.50% -2.39% 2.51% 3.36%

August 0.88% -0.01% 2.61% 0.40% -0.51% 1.00%

September 1.63% 1.72% 1.18% 2.68% -7.30% 0.96%

October -0.44% 0.14% 3.85% 0.46% -3.72% -0.60%

November 0.97% 0.58% 1.64% -3.33% -0.70% 2.09%

December 1.45% 1.20% 2.62% -0.19% -1.87% 1.70%

Total Return 4.08% 15.50% 16.23% 5.17% -20.60% 6.50% -0.17%

All figures gross of fees
 

Performance Analysis

Last Month 3.36% Compound rate of return (since inception) 44.49%

3 Month 0.00% Standard Deviation (last 12 months) 6.95%

YTD -0.17% Sharpe Ratio 2008/09 (2.5% Risk Free) n.m.

1 Year 5.05% Maximum monthly loss -7.65%

2 Years -7.50% Positive months 54

3 Years -15.43%   

Domicile CH

Currency CHF 

Performance fee N.A.

Custodian ClaridenLeu

Auditor KPMG

Min.Investment CHF 250'000

 

Index Value

144.49

Features
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July was a great month for major asset 

classes across the board. July's rebound in 

stocks helped to recoup a fair portion of the 

losses incurred after the previous two 

months. Especially financial stocks 

recovered nicely. However, this is not the 

beginning of a new bull market. The 

underlying economic recovery in the USA is 

more and more uncertain. We believe that 

equity markets will move sideways in the 

next weeks. Despite good company news the 

macro picture is cloudy. We see no need for 

action in our portfolio and keep the 

positions.

The Multi Asset Portfolio is managed by:

Brunner Lanni + Partner Asset Management Ltd.

D4 Center 

CH-6039 Root-Lucerne

Telephone: +41 41 368 3660, Fax: +41 41 368 3665

E-mail: info@brunnerlanni.ch

www.brunnerlanni.ch


