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Enhanced Indexing und Quantitatives Asset Management
Ldsungsansatze flir Aktienanlagen

PROGRAMM

Morgen
8.30 - 9.00
9.00 - 9.20

9.20 - 10.00

10.00 - 10.40

10.40 - 11.10
11.10 - 11.50

11.50 - 12.20

Tee & Kaffee

Begriissung, Einleitung in die Thematik (auf Deutsch)
Graziano Lusenti, Managing Partner, Lusenti Partners

Quantitative equity management with strict risk control:

an active alternative to equity indexing (auf Englisch und Deutsch}

Jan Smedts, Portfolio Manager, Dexia Asset Management, Brussels
Ulrike Kaiser-Boeing, Senior Relationship Manager,

Dexia Asset Management, Zurich

Quantitatives Aktienmanagement: Europe CORE® Equity (auf Deutsch)
Bernd Hanke, Portfolio Manager, Goldman Sachs Asset
Management, New York

Marius Wiirgler, Executive Director, Goldman Sachs Asset
Management, Zurich

Pause

Benefits of adopting low tracking error equity strategies (auf Englisch)
Deborah W. Veverka, Portfolio Specialist, T. Rowe Price Group, London

Panelgesprach | (auf Englisch und Deutsch)

Teilnehmer: Ulrike Kaiser-Boeing, Dexia Asset Management
Bernd Hanke, Goldman Sachs Asset Management

Marius Wiirgler, Goldman Sachs Asset Management
Deborah W. Veverka, T. Rowe Price Group

Nelson Wicas, The Vanguard Group

Richard F. Lacaille, State Street Global Advisors

John J. Holmgren, UBS Global Asset Management

Graziano Lusenti, Lusenti Partners

12.20 — 13.40 Stehlunch

Veranstalter:

Lusenti
Partners

Sponsors:

solutions

: STATE STREET
insitutional GLOBAL ADVISORS ‘ SSEA.

investors

TRowePriceﬁ

INVEST WITH CONFIDENCE

Nachmittag

13.40 - 14.20

14.20 - 15.00

15.00 - 15.30
15.30 — 16.10

16.10 - 16.40

16.40 — 17.00

17.00 - 17.30

goldman
achs Asset

Management

Creating the well structured institutional portfolio:

Risk-controlled ways to incorporate expected alpha (auf Englisch)
Nelson Wicas, Principal, Investment Counselling & Research Group,
The Vanguard Group, Brussels

Enhanced US and Asia / Pacific equity investments (auf Englisch)
Richard F. Lacaille, CIO Europe, State Street Global Advisors,
Zurich & London

Pause

The similarity and overlap between a long short and an enhanced
index portfolio (auf Englisch)

John J. Holmgren, CEO and CIO DSI International, UBS Global Asset
Management, Stamford

Panelgespréch Il (auf Englisch und Deutsch)

Teilnehmer : Ulrike Kaiser-Boeing, Dexia Asset Management
Bernd Hanke, Goldman Sachs Asset Management

Marius Wiirgler, Goldman Sachs Asset Management
Deborah W. Veverka, T. Rowe Price Group

Nelson Wicas, The Vanguard Group

Richard F. Lacaille, State Street Global Advisors

John J. Holmgren, UBS Global Asset Management

Graziano Lusenti, Lusenti Partners

Zusammenfassung, Schiussbemerkungen (auf Deutsch)
Graziano Lusenti, Managing Partner, Lusenti Partners

Tee & Kaffee

DEXIA

Asset Management

Vanguard' 5’1% UBS Favagement



Speakers

Jan Smedts, Dexia Asset Management

Ulrike Kaiser-Boeing, Dexia Asset Management
Bernd Hanke, Goldman Sachs Asset Management
Marius Wiirgler, Goldman Sachs Asset Management
Deborah W. Veverka, T. Rowe Price Group

Nelson Wicas, The Vanguard Group

Richard F. Lacaille, State Street Global Advisors
John J. Holmgren, UBS Global Asset Management
Graziano Lusenti, Lusenti Partners

Ort und Zeit

Widder Hotel, Eingang Augustiner-Gasse 24
Ziirich
14. Juni 2006, 8:30 - 17:30
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Lusenti Partners Gmbh ¢ Rue Juste-Olivier 22 « 1260 Nyon (VD)
Tel. +41-22 365 70 70 « Fax +41-22 361 07 36
performer@lusenti-partners.ch ® www.lusenti-partners.ch
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