
  

US

Ren

100 127 132 159 197 259 287 315 387 468 529 640 678 781 918 1112 1275 1244 1596 1925 2070 2409 2984 3440 3539 4099

100 121 110 97 76 97 108 113 131 138 87 110 127 129 150 199 226 229 256 312 298 392 465 598 490 620

100 91 97 74 65 88 101 119 152 161 115 145 162 154 188 239 242 243 231 285 263 347 395 475 371 397

100 125 107 88 69 89 103 110 130 139 79 103 112 104 117 149 156 155 166 204 186 237 275 335 274 341

Compass 27% 4% 21% 24% 32% 11% 10% 23% 21% 13% 21% 6% 15% 17% 21% 15% -2% 28% 21% 7% 16% 24% 15% 3% 16%

SPX 21% -9% -12% -22% 29% 11% 5% 16% 5% -37% 26% 15% 2% 16% 32% 14% 1% 12% 22% -4% 31% 18% 29% -18% 27%

SMI -9% 6% -24% -12% 35% 15% 18% 27% 6% -29% 26% 12% -5% 22% 27% 1% 0% -5% 23% -8% 32% 14% 20% -22% 7%

MSCI 25% -14% -17% -22% 30% 15% 8% 18% 7% -43% 30% 10% -8% 13% 27% 5% -1% 8% 22% -9% 28% 16% 22% -18% 24%

Year 1999 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023

Statement A 100 USD Investment by Jan 1999 has become till Dec 2023 net the following return:

 - Compass p.a.     <-- zu erwartendes Maximales Risiko -  MaxDrawdown p.m.

 - SPX-TR    (US) p.a.

 - SMI-TR  (CH) p.a. Net Values

 - MSCI-NET    (World) p.a. TR: Total Return
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SERAInvest AG sees itself as an investment consultant with its own independent investment strategy. Following this

strategy, the Compass investment is based exclusively on the country indices SMI (Switzerland) and DAX

(Germany), the USA index S&P 500 and the technology index Nasdaq-100 as well as Gold. This results in a broad-

based total investment in more then 570 blue chips incuding hadging in Gold. Blue chips are highly traded shares

of globally operating companies.

The SERAInvest AG strategy is based on the ADER© (Absolute Dynamic Equity Return) investment concept. The

systems analyse systematically and according to an algorithmic procedure all focused indexes for the best possible

investment. The protection of the investment is the primary objective.

Through this investment strategy and the advisory function, the client achieves the highest possible level of

performance, transparency, security and availability of his investment.
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Product Information

Currency CHF / USD / EUR

Trading Monthly

Fees Transaction fees (~0.05%)

Advisor Fee Performance fee of 20% p.q.

Availability / Liquidation Daily

Investment USD / EUR     Minimum            25'000 $

Maximum       500'000'000 $

Leverage
In about 10% of the time, short term leverage of 15% on average can occur.

A leverage of 15% means, 15% additional debt capital.

Leverage is used exclusively under the aspect of a very low maxdrawdown risk measure.

Benefit Risks

Direct investment Index risks

No third-party costs on products Market specific risks

Independent asset strategy

Yield based fee model

Transparency on ongoing investment

No management fee

Availability of the NAV (Net Asset Value)

Investment concept ADER© for the invest strategy

Reference Indexes

SMI Swiss Stock Market Total Return Index Total-Return means:

MSCI World Global Net-Total-Return Market Index Inclusive distributions

like dividend
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Statistical comparison

Average

Performance

2.7% 0.64 1.51 4.08 0.90
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V
A

R

B
e

ta

12.4%0.78

9.1%

0.94 12.4%

0.43
C

o
rr

e
la

ti
o

n

V
o

la
ti

li
ty

Legend

VAR - Value-at-Risk (annualized)

The VAR is a measure of the potential risk of loss. A confidence level of 98% means that the probability of a loss equal to the VAR 

value is 2% in the next 12 months, which is moderate. A VAR greater than 5% is considered to be an increased risk and a VAR 

greater than 10% is considered to be a large to very large risk.

BETA

Expresses the fluctuation to a reference market (MSCI World). Beta value greater than one means that the fluctuations are greater 

and at BETA smaller than one, the fluctuations are smaller than the reference market..

Sharpe Ratio

Measures the risk/return ratio compared with a risk-free interest rate. 

A Sharpe ratio of 0.5 is already above average, whereby the higher the value, the better.

Mar-Ratio

The Mar ratio is the annual profit divided by the largest loss (MaxDraw) in the period under review. 

A value greater than 1 indicates appropriate compensation for the risk assumed.

Sortino Ratio

Unlike the Sharpe Ratio, the Sortino Ratio measures only the downside investment performance. 

Correlation 

Describes the linear relationship between two performance curves (~ -0.1: weak negative, ~ + 0.8 strongly positive).

Volatility 

Describes the maximum fluctuation of the investment.

Maximum Loss

Maximum loss in value within the period under consideration.



Contact SERAInvest AG

Rietackerstr. 19

8472 Seuzach
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Disclaimer

SERAInvest AG. Brochure, key information for the investor or terms of contract available free at SERAInvest AG, Rietackerstr. 19, 8472 Seuzach. Investments into the 

stock market should only take place after thorough study of the documents and after a consultancy of an advisor, since these can lead to very high losses. This 

information is neither an offer nor an invitation to invest any securities or related financial instruments. Past performance is not a reliable indicator of future results. The 

performance shown does not take account of any commissions and fees charged on the sale of shares. If the currency of a financial asset or financial service does not 

match your reference currency, the yield may increase or decrease because of currency fluctuations. This information does not take account of the specific or future 

investment objectives, nor the tax or financial situation or the individual needs of the individual investor. The information contained in this document is provided without 

warranty of any kind and is provided for informational purposes only.
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