
TRACKER CERTIFICATE on 

 AskFin Rohrlake Trend Following Index  

The investment objective is 

to generate an attractive 

long-term return by using 

the AskFin Rohrlake Trend 

Following Indicator.  

The objective of the strategy 

is to participate in the up-

ward trends of the equity 

markets and to mitigate the 

impact of market corrections 

or negative trends identified 

by our systematic approach.  

STRATEGY 

IMPLEMENTATION  

The innovative investment approach is based on Momentum Model and active quantitative market signal 

analysis. The equity exposure is dynamically managed usually between 0% - 100%.  

 

Terms of this two pager are only indicative and may be adjusted anytime. Please read carefully the disclaimer at the end of  this document. This is not a proposal or any advice to by 

any product but only a general information presentation.  

 Core investment in one of the most defensive equity markets 

 Attractive expected risk-return profile, denominated in CHF 

 Invested in liquid and regulated markets with daily valuation 

 Diversification from other investment styles 

 Participate in uptrends of equity markets and mitigate downtrends 
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INVESTMENT  

STYLE 

The certificate allows participa-

tion in the AskFin Rohrlake 

Trend Following Index. 

Denominated in CHF.  

Core market is the Swiss equi-

ty market. 

Transparent with rule-based 

index methodology with quanti-

tative overlays. 

Chance 

The objective of the strategy is 

to participate in the upward 

trends of the equity markets 

and to mitigate the effects of 

market corrections or nega-

tive trends.  

Access to a dynamic trend 

following strategy.  

Strategy is not directly influ-

enced by the economic situa-

tion. 

Risks 

The certificate is not capital 

protected. 

The investor may suffer losses 

higher than the negative perfor-

mance of the underlying. 

The investor bears the credit 

risk of the issuer. 

Dynamic Investment Strategy 

The model includes additional strategies for special market situations 

such as trendless markets. The quantitative approach is balanced with 

a qualitative assessment of the markets. Signals from the quantitative 

indicator can be overridden and suspended by qualitative factors de-

pending on the market situation.  

Long positions are opened when the Rohrlake indicator triggers a buy 

signal. Positions are held until it triggers a sell signal . When using the 

long/short strategy, long positions can be sold and short positions can 

be taken. The short position is closed as soon as a new buy signal is 

generated.  

The main instrument to implement the strategy are futures on stock 

indices. The use of leverage is permitted. The target leverage rate is 1-

1.5.  

The AskFin Rohrlake Index is calculated every day. The index starts on 

29.12.2021 with an initial value of CHF 1‘000. LEONTEQ Securities 

AG acts as independent calculation agent of the index. 

Please refer to the Termsheet and Rulebook of LEONTEQ AG. 

Disclaimer 
Structured Products are not collective investment schemes pursuant to the Collective Investment Schemes Act (Federal Act on Collective Investment 
Schemes of June 23, 2006) and are not subject to approval or supervision by the Swiss Financial Market Supervisory Authority FINMA. They do not qualify 
as units of a collective investment scheme within the meaning of Art. 7 et seq. of the Swiss Federal Act on Collective Investment Schemes (CISA). Inves-
tors are not protected by the specific investor protection conveyed by the CISA. 

Please note that the information has been provided to you as marketing material for discussion purposes only. AskFin Consulting AG makes no representa-
tions, warranties, or undertakings, express or implied, as to the accuracy, reliability, completeness, or adequacy of the information. This information is 
provided in summary form and does not purport to be complete. The information contained in this presentation, should not be considered as advice or 
recommendations to investors or potential investors in connection with holding, buying, or selling securities or other financial products or instruments and 
does not consider your particular investment objectives, financial situation or needs. The type of products may not be suitable or appropriate for you and 
you should seek your own independent financial advice to fully understand and evaluate your circumstances and objectives, including potential risks and 
rewards as well as consider the adequacy of the information with respect to these matters and any relevant offering documents. All assumptions, opinions 
and estimates expressed represent our judgment as of the date of this document and are subject to change without notice. The projections contained 
herein are based on several assumptions about market conditions and there is no guarantee that the anticipated results will be achieved. We assume no 
liability for any direct, consequential, or other loss resulting from reliance on the contents of this presentation. AskFin Consulting AG ©  
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