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Long Term Investment Fund 
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March 2008 NAV ∆ YTD ∆ 12m ∆ Inception AUM (in mio)

LTIF Classic [EUR] 132.02 -2.11% -62.81% 32.02% 358.89

LTIF Alpha [EUR] 112.58 8.00% -32.74% 12.58% 67.76

LTIF Global Energy Value [EUR] 60.76 8.81% -60.06% -39.24% 13.37

LTIF Stability Series [CHF]* 165.70 -0.90% -24.10% 7.06% 55.59

*Total Return (incl. Dividend) 3.23 1.00%

Global Mining Value Fund [EUR] 32.81 17.18% -69.68% -67.19% 19.92

MSCI World Index TR (GDDUWI) [EUR] 1'940.04 -7.64% -31.01%

(Inception)

(Inception)

(Inception)

(Inception)
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Year Classic MSCI Difference

2002 -6.9% -31.7% 24.8%

2003 44.3% 11.3% 33.0%

2004 28.0% 6.9% 21.1%

2005 42.8% 26.8% 16.0%

2006 27.6% 7.9% 19.7%

2007 31.9% -1.2% 33.1%

2008 -67.4% -37.2% -30.2%
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Expensive Portfolio defined by Price to Book (Total +193%)

Market Portfolio defined by Price to Book (Total +5,360%)

Inexpensive Portfolio defined by Price to Book (Total +12,488%)

Source: Fama and French 
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http://www.s-i-a.ch/SIA/files/Newsletter/200803_Newsletter.pdf
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Fund name Currency Launch Date ISIN Bloomberg Telekurs

Long-Term Investment Fund (SIA) - Classic II EUR EUR 31-May-09 LU0423699429 LTIFC2E 10'096'865

Long-Term Investment Fund (SIA) - Classic II USD USD 31-May-09 LU0423699692 LTIFC2U 10'096'889

Long-Term Investment Fund (SIA) - Classic II CHF CHF 31-May-09 LU0423699775 LTIFC2C 10'096'893

Long-Term Investment Fund (SIA) - Alpha II EUR EUR 31-May-09 LU0423699858 LTIFA2E 10'096'895

Long-Term Investment Fund (SIA) - Alpha II USD USD 31-May-09 LU0423699932 LTIFA2U 10'096'898

Long-Term Investment Fund (SIA) - Alpha II CHF CHF 31-May-09 LU0423700029 LTIFA2C 10'097'000
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March 2008 NAV ∆ YTD ∆ 12m ∆ Inception AUM (in mio)

LTIF Classic [USD] 175.28 -6.50% -68.84% 95.96% 476.50

LTIF Alpha [USD] 149.47 3.16% -43.64% 14.67% 89.96

LTIF Global Energy Value [USD] 80.67 3.93% -66.53% -39.22% 17.76

Global Mining Value Fund [USD] 43.56 11.92% -74.59% -67.49% 26.45

MSCI World Index TR (GDDUWI) [USD] 2'575.82 -11.78% -42.19%

(Inception)

(Inception)
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March 2008 NAV ∆ YTD ∆ 12m ∆ Inception AUM (in mio)

LTIF Classic [CHF] 199.31 -0.11% -64.18% 34.62% 541.80

LTIF Alpha [CHF] 169.96 10.20% -35.21% 9.73% 102.29

LTIF Global Energy Value [CHF] 91.73 11.03% -61.53% -40.64% 20.19

Global Mining Value Fund [CHF] 49.53 19.57% -70.79% -70.20% 30.07

MSCI World Index TR (GDDUWI) [CHF] 2'928.85 -5.76% -33.54%

(Inception)

(Inception)

(Inception)

(Inception)
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