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Gross Return Overview (in %)
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BVG and strategy funds
002.844.737 | Profile Balanced 1'647.72 206,14 1,86 1,68 329 2,90 3,29 2,90 7,29 6,45 1,45 0,84 3,40 2,78 3,64 3,17 | Customized Index Jan 2007 0,50%
002.844.745 | Profile Defensive 1'592.92 8,67 1,42 1,27 2,18 1,76 2,18 1,76 6,96 5,53 0,81 0,13 2,67 1,89 3,45 2,83 | Customized Index Jan 2007 0,48%
050.270.077 | Profile Dynamic (not BVV 2 compliant) 1'307.56 110,07 2,78 2,67 5,65 5,28 5,65 5,28 8,88 7,79 3,04 2,33 N/A NA 7,67 6,87 | Customized Index Apr 2020 0,54%
002.844.727 | Profile Progressive 1'727.38 133,08 2,25 2,05 4,38 3,89 4,38 3,89 8,66 732 2,37 1,57 4,37 3,65 3,90 3,46 | Customized Index Jan 2007 0,52%
051.249.460 | Mix 20 1'062.25 37,64 1,96 1,82 2,75 2,56 2,75 2,56 6,20 5,85 0,94 0,84 N/A NA 1,89 1,82 | Customized Index Mar 2020 0,37%
051.249.461 | Mix 45 (not BVV 2 compliant) 1'157.08 122,55 3,07 293 534 515 5,34 515 831 8,05 1,87 1,96 NA NA 4,04 4,07 | Customized Index Mar 2020 0,34%
051.249.462 | Mix 65 (not BVV 2 compliant) 1'255.92 116,14 3,78 3,77 791 7,85 791 7,85 10,49 10,64 3,15 3,39 N/A N/A 6,11 6,35 | Customized Index Mar 2020 0,31%
Money market
000.722.858 | Money Market CHF 1'128.00 ‘ 27,07 ‘ 0,18 0,13 0,47 043 0,47 0,43 1,68 1,58 0,28 0,24 -0,10 -0,18 0,68 0,54 | SARON 3M Compound Index (SARO3MI) ‘ May 1999 ‘ 0,10%
Fixed income
000.722.694 | Bonds CHF Domestic 1'598.68 174518 0,77 0,79 0,46 043 0,46 0,43 7,22 6,64 -1,93 -2,09 -0,93 -1,07 2,32 2,22 | SBI Domestic AAA-BBB TR (SBD14T) May 1999 0,30%
023.167.582 | Bonds CHF Domestic SDC 993.94 591,28 0,58 N/A 0,56 N/A 0,56 NA 4,11 N/A -0,67 NA -0,37 NA 0,26 N/A | No Benchmark Jun 2014 0,30%
001.731.496 | Bonds CHF Foreign 1'288.47 694,54 0,62 0,58 0,75 0,65 0,75 0,65 588 542 -0,96 -1,56 -0,36 -0,77 1,67 1,51 | SBI Foreign AAA-BBB TR (SBF 14T) Dec 2003 0,30%
002.384.208 | Bonds CHF 15+ 1'496.29 923,07 1,81 1,83 -1,05 -1,05 -1,05 -1,05 13,96 13,54 -4,94 -4,97 -2,13 -2,20 2,71 2,65 | SBI AAA-A 15+ T (STAS5T) Jan 2006 0,30%
001.756.138 | Corporate Bonds Euro (CHF hedged) 1'416.01 1157,08 1,05 0,93 0,18 -0,18 0,18 -0,18 525 4,16 -3,22 -3,72 -0,87 -1,45 2,32 2,21 | ICE BofA ML ClI (H419) Jan 2004 0,40%
000.722.707 | Bonds Euro (CHF hedged) 1'133.29 225,11 0,80 0,77 -1,60 -1,66 -1,60 -1,66 -3,86 -392 | -10,70 -10,83 -5,95 -6,10 1,01 0,65 | Barclays EuroTreasury CI CHF H (H27836CH) May 1999 0,34%
019.255.641 | Corporate Bonds USD (CHF hedged) 1'053.72 965,37 1,01 1,01 -1,04 -1,37 -1,04 -1,37 0,79 -0,20 -4,74 -5,01 -0,67 -1,38 0,86 0,25 | BBG US Corp. (LUACTRCH) Aug 2012 0,40%
114.873.147 | Green Bonds Global (CHF hedged) 842.26 440,39 1,07 1,00 -0,84 -0,95 -0,84 -0,95 2,40 1,94 N/A N/A N/A NA -7,19 -7,35 | MSCI Global Green Bond Index (H31572CH) Jan 2022 0,30%
Convertibles (CHF Hedged)
002.521.922 ﬁgg;gd”)' ble Bonds Global (CHF 1'279.43 407,56 | 2,51 127 314 0p1 314 061 560 292 | -274 -449| 215 034 21 1,06 | Customized Index Apr2006 | 0,50%
Mortgages
049.019.220 | Mortgages Switzerland 999.92 ‘ 368,73 ‘ 0,30 0,60 0,24 0,72 0,24 0,72 3,99 6,04 0,00 -1,59 NA NA 0,25 -1,16 | SBI AAA-A 5-7Y T (STAS7T) ‘ Nov 2019 ‘ 0,25%
Equity
000.721.861 | Equity Switzerland 3'658.35 670,68 3,75 394 6,21 5,98 6,21 5,98 5,91 6,16 4,00 3,28 6,48 6,55 6,07 510 | SPI May 1999 0,50%
002.384.155 | Equity Switzerland Passive 2'566.99 581,87 393 394 5,98 5,98 5,98 5,98 6,17 6,16 3,29 3,28 6,52 6,55 542 541 | SPI Jan 2006 0,12%
002.261.883 | Equity Emerging Markets 1'573.31 802,15 4,87 4,82 10,49 9,55 10,49 9,55 8,68 6,63 -6,73 -6,43 1,09 0,19 3,35 2,94 | MSCI Emerging Markets (NDUEEGF) Sep 2005 0,65%
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026.088.627 | Equity Emerging Markets Passive 1'327.21 183,31 4,51 4,82 9,03 9,55 9,03 9,55 570 6,63 -6,66 -6,43 -0,02 0,19 2,92 3,11 | MSCI Emerging Markets (NDUEEGF) Jan 2015 0,24%
000.722.683 | Equity Europe 1'709.07 703,59 587 6,55 13,66 13,87 13,66 13,87 17,14 13,76 7,67 4,97 8,67 5,84 3,08 2,36 | MSCI Europe ex CH (NDDUEXSZ) May 1999 0,55%
002.384.178 | Equity Europe Passive 1'536.25 193,00 6,51 655| 1385 1387 | 1385 1387 | 1372 13,76 5,16 4,97 5,97 5,84 2,52 2,33 | MSCI Europe ex CH (NDDUEXSZ) Jan2006 | 0,12%
001.011.761 | Equity Japan 1'188.31 520,87 5,98 5,64 16,51 17,77 16,51 17,77 21,18 22,54 4,45 2,14 7,39 535 1,60 0,73 | TOPIX TR (TPXDDVD) Jan 2001 0,60%
002.384.191 | Equity Japan Passive 1'243.98 74,27 5,02 5,38 18,39 18,79 18,39 18,79 23,88 24,01 2,64 2,18 599 5,62 1,41 1,27 | MSCI Japan (NDDUJN) Jan 2006 0,12%
020.136.583 | Equity Global Small Cap Passive 2'347.98 240,92 6,20 6,27 11,58 1,71 11,58 1,7 14,53 14,24 0,32 -0,20 6,82 5,75 8,80 8,51 | MSCI Small Cap (NCUDWI) Jan 2013 0,24%
000.722.693 | Equity US 3'199.31 1037,02 5,98 5,51 20,09 18,03 20,09 18,03 33,53 27,84 11,03 8,69 14,69 12,17 575 4,80 | MSCI USA (NDDUUS) May 1999 0,55%
002.384.201 | Equity USA Passive 3'940.46 395,67 5,54 5,51 18,17 18,03 18,17 18,03 2847 27,84 9,16 8,69 12,70 12,17 8,14 7,52 | MSCI USA (NDDUUS) Jan 2006 0,12%
Real estate

003.259.806 | Real Estate Switzerland Commercial* 2'072.52 753,06 0,17 0,11 0,59 0,59 0,59 0,59 1,38 0,42 3,77 334 3,78 3,93 4,47 4,96 | KGAST Immo-Index Commercial Jul 2007 0,40%
002.384.218 | Real Estate Switzerland Traditional* 3'169.51 724,22 -0,10 0,23 0,34 0,70 0,34 0,70 1,50 2,38 4,48 4,70 5,95 527 6,53 543 | KGAST Immo-Index Residential Dec 2005 0,00%
001.819.290 | Real Estate Switzerland Residential* 3'374.48 3461,55 0,29 0,23 0,69 0,70 0,69 0,70 1,62 2,38 4,02 4,70 4,838 5,27 6,30 5,32 | KGAST Immo-Index Residential Apr 2004 0,40%
002.974.417 | Real Estate Indirect Global Passive 1'084.74 217,63 2,85 2,66 -1,78 -2,07 -1,78 -2,07 3,90 2,90 -1,80 -2,63 -1,07 -1,88 0,97 0,11 | FTSE EPRA/NAREIT hdg CHF Mar 2007 0,15%
Alternative investments

022.137.465 | Senior Loans Global (CHF hedged) 128592 | 107957 | 070 039 160 163 163 163 | 862 8§32| 35 328 328 305 313 260 | Moringetar GllevLloan7050CHE H Nov 2013 | 0,65%
023.167.487 | Senior Loans Global 1'477.77 270,23 327 291 9,41 894 9,41 894 11,27 10,57 4,11 332 3,44 2,91 4,50 3,71 | Morningstar Gl Lev Loan 70/30 CHF (SPLGLLF) Jan 2014 0,65%

* Net perfor

mances

** This investment group has an increased creditworthiness risk.

Disclaimer

The information provided in this document was prepared with care and to the best of knowledge and belief. Zurich Invest Ltd and Zurich investment foundation disclaim any responsibility for the accuracy and completeness of this information and
any liability for losses incurred through the usage thereof. The opinions expressed in this document are the opinions of Zurich Invest Ltd and Zurich investment foundation at the time of its preparation and may change at any time and without
notice. The document serves the sole purpose of providing information and is intended exclusively for the recipient. This document constitutes neither a request nor an invitation to tender, to conclude a contract, nor purchase or sell investment
instruments and is not a substitute either for detailed advice or a tax assessment under fiscal law. A purchase decision should be made on the basis of the articles of association, regulations and investment guidelines, as well as the current annual
report. This document may not be reproduced, either in part or in full, without the written consent of Zurich investment foundation or Zurich Invest Ltd. It is expressly not aimed at persons who are forbidden access to such information under the
current legislation on the grounds of their nationality or place of residence. There are risks associated with every investment, particularly the risk of fluctuations in value and yield. In the case of foreign currencies, there is in addition the risk that
the foreign currency may depreciate in value compared with the reference currency of the investor. Historical performance is not anindicator of current or future performance. Performance data do not take account of any commissions or costs
charged for the issue and redemption of shares. The issuer and manager of the portfolios is the Zurich investment foundation, CH-8085 Zurich, P.O. Box. The custodian bank is State Street Bank International GmbH, Munich, Zurich Branch. Articles
of association, regulations and investment guidelines, as well as the current annual report and factsheets can be obtained free of charge from Zurich investment foundation. Only tax-exempt pension plans domiciled in Switzerland are permitted

as investors.
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