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Wo liegt die Abgrenzung (I)

Bereich Standard-Reporting Spezial-Reporting

Performance Absolute Rendite
Netto
Single-Period / YTD

Relative Rendite (vs. Benchmark)
TWR + MWR
Brutto / Netto
Performance-Contribution
Performance-Attribution

Portfolio-Struktur Statische Asset-Allocation-
Analyse

Dynamische Asset-Allocation-
Analyse

Depotauszug Positionen
Marchzinsen
Transaktionen
Cash-Flows

Corporate Actions
„Look-Through“
Ausstehende Transaktionen

Anlagerisiko Grösste Positionen Risiko-Kennzahlen
Risiko-adjustierte Renditen
Risiko-Analyse
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Wo liegt die Abgrenzung (II)

Bereich Standard-Reporting Spezial-Reporting

Erfolgsrechnung Netto-Ergebnis
Fees
Quellensteuern

Transaktionskosten
Tax Reporting

Cash-Flow-
Projektion

Stufe Anlagekategorie Stufe Einzelposition

Compliance - Einhaltung der Anlagerichtlinien

Sonstiges Währungskurse
Glossar

Marktanalyse / -Ausblick
Charts

Analyse Credit 
Rating

Stufe Anlagekategorie Stufe Einzelposition

Client Reporting im Private Banking: “Standard” vs. “Special”



PricewaterhouseCoopers
Page 5

13. September 2007

Wo liegt die Abgrenzung (III)

Bereich Standard-Reporting Spezial-Reporting

Konsolidiertes 
Reporting

Portfolios mit derselben 
Kundenstammnummer

Flexibel

Wahl der 
Reporting-Periode

Fix Flexibel
Ad-hoc produzierbar

Reporting-Medium Hard-Copy / On-Line Hard-Copy / E-Mail / On-Line
Flexibles Format
Mehrere Sprachen

Gruppierung / 
Sortierung der 
Positionen

Nicht möglich Möglich
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Reporting-Komponenten
100%

100%

43%

32%

7%

100%

64%

86%

68%

39%

32%

46%

4%

0%

7%

14%

39%

32%

64%

64%

39%

36%

39%

36%

36%

57%

25%

54%

36%

32%

43%

7%

Analysis of the portfolio structure

Performance report

Return attribution and contribution analysis

Risk attribution analysis (ex-post and ex-ante risk analysis)

Asset-liability analysis

Portfolio valuation statement

Profit and loss statement

Transactions report

Cash and capital flow report

Report on compliance with investment guidelines

GIPS compliant composite report the portfolio belongs to

Portfolio manager comments / outlook

Hedge fund reporting

Private equity reporting

Currency overlay reporting

Other

Standard Reporting Customised Reporting

Source: PricewaterhouseCoopers 
2006 Swiss Survey on Client 
Investment Reporting. Results 
include both private and 
institutional client reporting.

Client Reporting im Private Banking: “Standard” vs. “Special”



PricewaterhouseCoopers
Page 7

13. September 2007

Präsentation der Risikokennzahlen

7% 7%
4%

0%
4% 4%

0%

39% 39%

32%

11%

32%

18%

11%

25% 25%

14% 14%

21% 21%

4%

57% 57%

43%

29%

39%

25%

4%

Volatility of
returns over time

Tracking error Sharpe Ratio Treynor Ratio Information Ratio Value-at-Risk Other

Standard reporting
ex ante

Standard reporting
ex post

Customised Reporting
ex ante

Customised Reporting
ex post

Results do not add up to 100% as selection of multiple 
answers was possible

Source: PricewaterhouseCoopers 2006 Swiss Survey on Client Investment 
Reporting. Results include both private and institutional client reporting.
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Schlussfolgerungen

• Client Reporting bleibt ein wichtiges Differenzierungsinstrument
• Client Reporting wird immer mehr durch die Regulierung beeinflusst
• “Standard”-Reporting wird umfangreicher
• Trade-Off: kundengerecht vs. komplex
• Kennen Sie die Bedürfnisse des “Standard”-Kunden?
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