I IAM

Independent Asset Management

Apercu des indices LPP au

31.08.2016

2016 Taux Annuel Composé*
2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 MTD QTD YTD
PP-25 4.1% 0.9% -9.9% 11.7% 1.3% 1.6% 7.6% 4.4% 9.4% 0.5% 0.4% 1.2% 3.7% 5.7%
PP-40 6.3% 1.5% 17.3% 15.1% 1.2% 0.1% 9.3% 7.8% 10.8% 0.3% 0.7% 1.9% 3.5% 6.1%
PP-60 9.3% 2.2% 26.6% 19.7% 0.9% -2.5% 11.5% 12.3% 12.6% 0.1% 1.1% 3.0% 3.4% 6.4%
PP-25 + 4.5% 0.0% 11.5% 13.7% 4.9% 1.4% 8.0% 4.4% 9.6% 1.2% 0.3% 1.2% 4.1% 5.6%
PP-40 + 7.1% -0.3% 20.7% 17.8% 5.5% -0.9% 10.0% 7.7% 10.8% 1.0% 0.5% 2.1% 3.9% 5.9%
PP-60 + 10.6% -0.6% .31.1% 23.0% 5.9% -3.9% 12.6% 12.3% 12.4% 0.6% 0.8% 3.1% 3.6% 6.2%
* MOYENNE GEOMETRIQUE DEPUIS 1970 POUR LES LPP ET DEPUIS 1990 POUR LES LPP +
Indice LPP 40 et LPP taux d'intérét minimal Répartition des indices LPP par classes d'actifs
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Taux Annuel Composé*
2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 MTD QTD YTD
Oblig. Gouv. CH 10Y 2.1% -1.4% 10.9% 4.3% 5.2% 11.9% 4.2% -4.0% 9.7% 4.2% -0.9% -0.9% 4.1% 4.1%
Oblig. etrangeres -1.7% 2.9% 4.3% -0.4% -5.2% 6.7% -0.5% -6.7% 11.2% -2.9% 0.8% 0.5% 8.3% 0.6%
Actions CH 20.7% 0.1% -34.1% 23.2% 2.9% T7.7% 17.7% 24.6% 13.0% 2.7% 1.0% 3.0% 2.0% 4.7%
Actions étrangéres 11.7% 1.6% 43.9% 27.0% 1.3% 4. 7% 14.1% 23.7% 17.9% 0.4% 1.8% 5.3% 3.5% 2.7%
Immobilier CH 3.3% -3.4% 0.5% 19.6% 5.7% 6.8% 6.3% 2.8% 15.0% 4.2% 0.3% 0.6% 7.1% 5.3%
* MOYENNE GEOMETRIQUE SUR LES 10 DERNIERES ANNEES
Performance par classe d'actif (TR in CHF)
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Apercu des marcheés financiers au 31.08.2016

Taux de change

Structure des taux d'intérét
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2015 2016
INDICES : VALEUR TOTAL RETURN
31.08.2016 2014 2015 YTD MTD
EUR/CHF 1.09 1.9% -0.10 0.64% 1.3%
USD/CHF 0.98 11.7% 0.01 -1.84% 1.7%
GBP/CHF 1.29 52% -0.05 12.78% 0.3%
JPY*100/CHF 0.95 2.5% -0.01 15.88% 1.2%
CAD/CHF 0.75 25% -0.16 3.92% 1.0%
AUD/CHF 0.74 2.2% -0.10 1.40% 0.5%
CHF/CNY 6.80 8.3% 0.04 4.77% 1.3%
EUR/USD 1.11 12.2% -0.10 2.53% 0.4%
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INDICES : VALEUR RETURN INDEX
31.08.2016 2014 2015 YTD MTD
SMI 8202 9.5% 1.8% 7.0% 0.9%
SMI (TR) 15688 12.9% 1.2% 3. 7% 0.9%
SPI (TR) 8916 13.0% 2.7% -2.0% 1.0%
SLI 1245 5.9y 0.1% 6.5% 3.0%
SPI MEDIUM 795  9.8% 8.2% 3.4% 1.5%
SPI SMALL 1348 15.5% 11.4% 9.5% 2.6%
SMI EXPANDED 1158 9.6% 0.7% 5.9% 0.9%
SWX ALL SWISS SHARES 8826 13.1% 2.8% -2.3% 1.0%
Immobilier monde
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2015 2016
INDICES : VALEUR TOTAL RETURN (CHF)
31.08.2016 2014 2015 YTD MTD
SWX IMMO. FONDS 359 15.0% 4.2% 7.1% 0.3%
SWX REAL ESTATE 1944 13.8% 8.6% 13.7% 1.3%
RUEDBLASS INDEX 3809 14.6% 4.6% 5.8% 0.3%
FTSE EPRA/NAREIT GL. 4464 29.5% 0.8% 9.9% 0.9%
FTSE EPRA/NAREIT EUROPE 4634 23.4% 7.5% 1.5% 1.4%
EPRA/NAREIT N. AMERICA 6861 43.2% 2.6% 11.9% 1.9%
FTSE EPRA/NAREIT ASIA 3109 12.0% 6.6% 11.2% 0.2%
FTSE EPRA/NAREIT USA 6822 45.7% 3.8% 11.4% 1.8%

ECHEANCES : TAUX D'INTERET SUISSE
16.09.2014 |[16.03.2015|16.09.2015| 16.03.2016 | 16.09.2016
3 MOIS 0.05% 0.5% 0.5% 0.7% 0.6%
1 AN 0.02% 0.7% 0.7% 0.7% 0.7%
3 ANS 0.05% 0.5% 0.5% 0.7% 0.6%
5 ANS 0.23% 0.3% 0.3% 0.5% 0.5%
7 ANS 0.50% 0.1% 0.0% 0.3% 0.4%
10 ANS 0.87% 0.2% 0.3% 0.1% 0.2%
20 ANS 1.48% 0.6% 0.8% 0.3% 0.1%
30 ANS 1.62% 0.7% 1.0% 0.5% 0.2%
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2015 2016
INDICES : VALEUR TOTAL RETURN (CHF)
31.08.2016 2014 2015 YTD MTD
MSCI WORLD 1720 17.9% 0.4% 3.5% 1.8%
DOW JONES INDUSTRIAL 18401 23.0% 1.0% 5.7% 1.9%
NASDAQ COMP. 100 4771  33.4% 10.6% 2.9% 2.8%
DJ] E STOXX 50 3023  .0.7% 6.1% 6.9% 2.3%
FTSE 100 6782 6.0% 6.0% 2.2% 2.0%
CAC 40 4438 0.8% 1.2% 0.5% 1.2%
DAX 30 10593 0.7% 0.9% 0.8% 3.8%
NIKKE| 225 16887 4.9% 9.5% 1.3% 2.7%
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2015 2016
INDICES : VALEUR TOTAL RETURN (CHF)
31.08.2016 2014 2015 YTD MTD
FTSE WORLD MINING 465 -15.0% 43.5% 42.3% 6.9%
OR 1308 9.7% 9.8% 20.8% 1.4%
PLATINE 1055 -0.7% 26.1% 17.0% 6.0%
ARGENT 1986 13.8% 0.7% 1.8% 1.7%
CUIVRE 4606 -3.5% -25.6% 3.9% 4.7%
ALUMINIUM 1595 16.2% 17.2% 4.4% 0.9%
NICKEL 9708 21.8% 41.3% 8.5% 6.8%
PETROLE 46 -44.5% -33.0% 24.3% 13.2%
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OBLIGATIONS : VALEUR TOTAL RETURN (CHF)
31.08.2016 2014 2015 YTD MTD
CONF 10 ANS CHF -0.48% 9.7% 4.2% 4.1% -0.9%
BUND 10 ANS EUR 0.13% 14.4% 9.3% 8.8% 0.8%
T-BOND 10 ANS USD 1.57% 23.9% 1.8% 5.5% 0.7%
GILT 10 ANS GBP 0.64% 21.6% 4.0% 0.3% 1.9%
GOVT. 10 ANS CAD 1.02% 15.0% 11.2% 9.5% 1.2%
GOVT.10 ANS AUD 1.85% 21.0% -8.4% 13.8% 1.2%
JGB 10 ANS JPY 0.06% 3.2% 2.2% 18.2% 0.3%
GOVT. 10 ANS NZD 2.24% 19.1% 6.7% 20.2% 2.2%
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2015 2016
INDICES : VALEUR TOTAL RETURN (CHF)
31.08.2016 2014 2015 YTD MTD
MSCI| EMERGING MARKET 1884 9.7% 14.0% 12.7% 4.2%
MSCI BRAZIL 615333807447  -3.6% 40.7% 56.4% 2.6%
MSCI RUSSIA 789  .39.5% 5.8% 24.1% 4.2%
MSCI INDIA 1545 38.4% 5.4% 6.1% 2.8%
MSCI CHINA 110 21.0% 6.9% 4.1% 9.2%
MSCI MEXICO 76426  1.4% 13.6% 0.3% 3.1%
MSCI TURKEY 3044541 33.0% -31.0% 5.4% 3.1%
MSCI THAILAND 928 30.5% 22.8% 31.5% 5.4%
x 0.01 ) . x0.01
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2014 2015 2016
INDICES : VALEUR TOTAL RETURN (CHF)
31.08.2016 2014 2015 YTD MTD
CASH A 3 MOIS CHF 0.05% 0.1% 0.9% 0.6% 0.1%
CASH A 3 MOIS USD 0.85% 12.0% 1.1% 1.3% 1.7%
CASH A 3 MOIS EUR -0.34% 1.7% 9.6% 0.4% 1.2%
CASH A 3 MOIS GBP 0.59% 5.7% 4.2% 12.4% 0.3%
CASH A 3 MOIS JPY -0.15% 2.0% 0.3% 4.4% 1.1%
CASH A 3 MOIS AUD 2.68% 5.0% 8.2% 3.0% 0.7%
CASH A 3 MOIS NZD 2.83% 9.7% -8.5% 6.0% 2.5%
CASH A 3 MOIS CAD 1.14% 3.6% 15.3% 13.9% 0.7%

Bien que le contenu de cette publication soit basé sur des informations et données provenant des meilleures sources disponibles, il ne saurait engager notre responsabilité, notamment en raison d’erreurs de fait ou d'interprétation.

Sources: Thomson Datastream - Bloomberg




