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LOB-Mix.

Well diverisified.

Investment class structure as at 30.04.2024 (in%) 

Foundation year 1993

Securities no. 1176860 (ISIN: CH0011768600)

Bloomberg PATBVGM SW

Benchmark Customised

Valuation Weekly

Payout policy Reinvestment

Investment style Core-satellite

Strategic asset - 40% Swiss Bonds

allocation - 10% Global Bonds hedged CHF

- 15% Swiss Shares Responsible

- 15% Global Shares Responsible

- 20% Swiss Real Estate

Performance as at 30.04.2024 (in %)
Investment

group

Bench-

mark

Diff. to 

Benchmark

KGAST

Ranking

1 Month -0.67 -0.98 0.31

Last 3 Months 2.30 2.19 0.11

YTD 2.89 2.63 0.26

Last 12 Months 5.75 5.70 0.05

Last 3 years
1 0.67 0.79 -0.12

Last 5 years
1 1.96 2.28 -0.32

Last 10 years
1 2.75 3.29 -0.54 Rank 4

Last 15 years
1 3.57 4.09 -0.52

Since launch
1 4.13 4.49 -0.36

1 
annualised

Key figures

30.04.2024 31.12.2023

Net assets (in CHF million)  23.90  20.84

Number of entitlements 20 129 18 055

Capital value
2 (in CHF) 1 188.31 1 145.55

Accrued income
2 (in CHF) -0.83  8.56

Book value
2 (in CHF) 1 187.48 1 154.11 Sustainability rating

5

TER 2023 (incl. VAT) (in %) 0.41
2
 per entitlement

Risk indicators as at 30.04.2024 (in %)

1 year 3 years 5 years

Volatility
3 (in %) 3.76 5.99 6.35

Tracking Error (in %) 0.50 0.46 0.56

Beta 0.84 0.98 1.00 5
Scale: 1 for low and 7 for high

Sharpe Ratio -0.20 -0.97 -0.72

Information Ratio 0.12 -0.25 -0.57 GRESB Rating 

Jensen-Alpha 0.00 0.00 0.00

Max. Drawdown -2.16 -11.76 -11.76

Recovery Period (in days) 30 N.a. N.a.

Modified Duration
4

(in %) 6.76
3 

measured in standard deviation (fluctuation of yields)

4 
Duration calculated on fixed income investments as at 30.04.2024

Fees > CHF 100 k

Acquisition 0.00%

Redemption 0.25% > CHF 2 million > CHF 10 million

0.00% 0.00%

0.25% 0.25%

Subscriptions and redemptions that are received by Helvetia Investment 

Foundation by 11.00 a.m. on Tuesday are settled at the closing rate for the 

following Wednesday

Helvetia Investment Foundation

Steinengraben 41, 4002 Basel, T 058 280 1000 (24h)

www.helvetia-anlagestiftung.ch

Member of KGAST

Characteristics

Price development since launch

Subscription and redemption

Global Shares Responsible

Swiss Shares Responsible

Global Bonds hedged CHF

Swiss Bonds
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Swiss Bonds
37.3

Global Bonds 
hedged CHF

9.7Swiss Shares 
Responsible

14.9

Global Shares 
Responsible

15.1

Swiss Real 
Estate 
22.9

Cash
0.1

61 2 3 4 75

1 2 3 4 5 6 7

1 2 3 4 5 6 7

Disclaimer: The indications and descriptions contained in the present document are not intended as an offer or solicitation to buy or sell certain financial instruments, nor do they constitute an investment recommendation. They are for information only. The recipient shall bear the exclusive responsibility for actions
or omissions based on the information contained in this document. Compliance with statutory provisions is also the recipient’s own individual responsibility. The recipient is also aware that data may change in the future. In light of the foregoing, Helvetia Investment Foundation takes no responsibility for the
accuracy, completeness or correctness of the content of this document. Moreover, please note that the past performance record of an investment is not an indication of future returns. The present document was prepared irrespectively of any certain recipient’s investment objectives, particular financial situation or
specific needs. It is permitted to make use of the content of this document subject to indicating the source.

1 2 3 54 6 7

The independent Global Real Estate Sustainability Benchmark 
(GRESB) rates real estate investments each year in an effort 
to provide investors with an impartial and transparent 
benchmark for the ESG performance of companies and real 
estate investment vehicles.


