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I. Notice is hereby given to the Shareholders of Credit Suisse (Lux) 

IndexSelection Fund Yield CHF, Credit Suisse (Lux) IndexSelection Fund 

Balanced CHF, Credit Suisse (Lux) IndexSelection Fund Growth CHF (the 

“Subfunds”) that the Management Company has decided to amend the 

Subfunds' name, as well as the investment principles as follows: 

 

1. Amendment to the Subfunds' name 

 

The Board of Directors of the Company has decided to change the name of the 

Subfunds as follows: 

 

Old Name New Name 

Credit Suisse (Lux) IndexSelection 

Fund Yield CHF 

Credit Suisse (Lux) Systematic Index 

Fund Yield CHF 

Credit Suisse (Lux) IndexSelection 

Fund Balanced CHF 

Credit Suisse (Lux) Systematic Index 

Fund Balanced CHF 

Credit Suisse (Lux) IndexSelection 

Fund Growth CHF 

Credit Suisse (Lux) Systematic Index 

Fund Growth CHF 

 
2. Amendment to the Investment Principles 

 

The Board of Directors of the Company has decided to amend the Investment 

Principles of the Subfunds.  

 

Current investment principles 

“The Subfund invests worldwide (including Emerging Market Countries) primarily 

in a broadly diversified portfolio of index-linked investment instruments (over 

50%) and investment funds (“Target Funds”), including exchange traded funds, 

structured products and derivatives, and all the investment instruments listed in 

section 1 of Chapter 6, “Investment Restrictions”, subject to the restrictions 

specified in said Chapter.” 

 

New investment principles 

“The Subfund invests worldwide (including Emerging Market Countries) primarily 

in a broadly diversified portfolio of index-linked investment instruments (over 

50%) and investment funds (“Target Funds”), including exchange traded funds, 

structured products and derivatives, and all the investment instruments listed in 

section 1 of Chapter 6, “Investment Restrictions”, subject to the restrictions 

specified in said Chapter. To achieve the investment objective the investment 

decisions are based on a systematic approach on short-term momentum and 

long-term mean reversion.” 

 
3. Amendment to the Maximum Management Fees and Minimum 

Holdings 

 

The Board of Directors of the Company has decided to amend the Maximum 

Management Fees and Minimum Holdings of each Subfund as follows:  

 

Subfund 

 
CS Investment Funds 2 

Credit Suisse (Lux) IndexSelection Fund Yield CHF 

Share Classes 

Current 

Minimum 

Holding 

New Minimum 

Holding 

Current Max. 

Management Fee 

(per annum) 

New Max. 

Management Fee 

(per annum) 

A, AH, B, BH n/a n/a 1.20% 0.80% 
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CA, CAH, CB, CBH n/a n/a 1.20% 0.80% 

DA, DAH, DB, DBH n/a n/a n/a n/a 

EA, EAH, EB, EBH n/a n/a 0.60% 0.50% 

MA, MAH, MB, MBH 25’000’000 25’000’000 0.50% 0.30% 

IA, IAH, IB, IBH 3’000’000 500’000 0.60% 0.50% 

IA25, IAH25, IB25, 
IBH25 

25’000’000 25’000’000 0.50% 0.30% 

UA, UAH, UB, UBH n/a n/a 0.90% 0.70% 

 

Subfund 

 
CS Investment Funds 2 

Credit Suisse (Lux) IndexSelection Fund Balanced CHF 

Share Classes 

Current 

Minimum 

Holding 

New Minimum 

Holding 

Current Max. 

Management Fee 

(per annum) 

New Max. 

Management Fee 

(per annum) 

A, AH, B, BH n/a n/a 1.30% 0.80% 

CA, CAH, CB, CBH n/a n/a 1.30% 0.80% 

DA, DAH, DB, DBH n/a n/a n/a n/a 

EA, EAH, EB, EBH n/a n/a 0.65% 0.50% 

MA, MAH, MB, MBH 25’000’000 25’000’000 0.55% 0.30% 

IA, IAH, IB, IBH 3’000’000 500’000 0.65% 0.50% 

IA25, IAH25, IB25, 

IBH25 
25’000’000 25’000’000 0.55% 0.30% 

UA, UAH, UB, UBH n/a n/a 1.00% 0.70% 

 

Subfund  

CS Investment Funds 2 

Credit Suisse (Lux) IndexSelection Fund Growth CHF 

Share Classes 

Current 

Minimum 

Holding 

New Minimum 

Holding 

Current Max. 

Management Fee 

(per annum) 

New Max. 

Management Fee 

(per annum) 

A, AH, B, BH n/a n/a 1.40% 0.80% 

CA, CAH, CB, CBH n/a n/a 1.40% 0.80% 

DA, DAH, DB, DBH n/a n/a n/a n/a 

EA, EAH, EB, EBH n/a n/a 0.70% 0.50% 

MA, MAH, MB, MBH 25’000’000 25’000’000 0.60% 0.30% 

IA, IAH, IB, IBH 3’000’000 500’000 0.70% 0.50% 

IA25, IAH25, IB25, 
IBH25 

25’000’000 25’000’000 
0.60% 0.30% 

UA, UAH, UB, UBH n/a n/a 1.05% 0.70% 

 
4. Amendment to the Investment Instruments 

 

The Board of Directors of the Company has decided to amend the wording on 

Derivatives under section “Investment Instruments” as follows:  

 

Current wording 

“In accordance with section 1 g) of Chapter 6, “Investment Restrictions”, the 

Subfund may invest up to 100% of its Net Asset Value in derivatives.  
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Subject to the daily mark-to-market valuation and any resulting adjustments, the 

Subfund may engage in active currency allocation using forward contracts, 

futures and options. 

The overall currency exposure will be predominantly hedged back in the 

Reference Currency of the Subfund by using forward contracts, futures and 

options. 

Derivatives may also be used in the interest of the efficient management of the 

portfolio or for hedging purposes, provided the limits set out in Chapter 6, 

“Investment Restrictions” are observed. The indices on which such derivatives are 

based shall be chosen in accordance with Art. 9 of the Grand-Ducal Decree of 

February 8, 2008.  

The core investments of any given Subfund must not exceed 100% of its 

assets.”  

 

New wording 

“In accordance with section 1 g) of Chapter 6, “Investment Restrictions”, the 

Subfund may invest up to 100% of its Net Asset Value in derivatives. Derivatives 

may be used for the purpose of hedging, efficient portfolio management and the 

implementation of the investment strategy within the limits set out in Chapter 6, 

“Investment Restrictions”. Amongst others, the Subfund may use forward 

contracts, futures, options and swap transactions. 

 

The overall currency exposure will be predominantly hedged back in the 

Reference Currency of the Subfund. 

If the underlying of derivatives are financial indices, such indices shall be chosen 

in accordance with Art. 9 of the Grand-Ducal Regulation of February 8, 2008 

and Chapter XIII of the ESMA Guidelines 2014/937 which requires that the 

composition of the index must be sufficiently diversified, the index represents an 

adequate benchmark for the market to which it refers and it is published in an 

appropriate manner (“Eligible Indices”).The core investments of any given 

Subfund must not exceed 100% of its assets.  

The principal amount of the Subfund’s assets that can be subject to total return 

swaps may represent up to a maximum of 20% of the net asset value of the 

Subfund calculated by way of the sum of the notionals of the total return swaps. 

It is generally expected that the amount of such total return swap will remain 

within the range of 0% to 20% of the net asset value of the Subfund calculated 

by way of the sum of the notionals of the total return swap. In certain 

circumstances this proportion may be higher. 

The sum of the notionals takes into account the absolute value of the notional 

exposure of the total return swaps used by the Subfund. The expected amount 

of such total return swaps is an indicator of the intensity of the use of total return 

swaps within the Subfund. However, it is not necessarily an indicator of the 

investment risks in relation to these instruments, because it does not take into 

account any netting or hedging effects.” 

 
5. Costs Associated with the systematic asset allocation model 

 

The Board of Directors of the Company has decided to allow the investment 

manager to appoint Credit Suisse International as service provider to deliver the 

systematic asset allocation model and to charge associated costs, amounting to 

maximum 0.10% p.a., to the Subfund. Such services form part of the investment 

process and will be contractually agreed with the investment manager. 

 

II. Notice is hereby given to the Shareholders of Credit Suisse (Lux) Global 

Balanced Convertible Bond Fund (for the purpose of this section, the 

“Subfund“) that the Board of Directors has decided to include the possibility for 

the Subfund to invest a large part of the Subfund’s assets in emerging markets. 

The section “Investment Principles” in the Subfund’s supplement, under Chapter 

23, “Subfunds” of the prospectus will therefore be amended as follows: 
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Old Investment Principles New Investment Principles 

At least two-thirds of the total assets 

of the Subfund shall be invested in 

convertible bonds, convertible notes, 

warrant bonds, options on bonds 

(warrants) and similar securities with 

option rights, of public, semi-public 

and private issuers worldwide and 

irrespective of currency. 

At least two-thirds of the total assets 

of the Subfund shall be invested in 

convertible bonds, convertible notes, 

warrant bonds, options on bonds 

(warrants) and similar securities with 

option rights, of public, semi-public 

and private issuers worldwide 

(including emerging markets) and 

irrespective of currency. 

 

Shareholders who do not agree with the changes listed above may redeem their 

shares free of charge until 19 July 2018. All changes enter into effect on 20 July 

2018. 

 

Shareholders should note that, once the above changes enter into effect, the 

new prospectus of the Company, the Key Investor Information Document (KIID), 

the latest annual and semi-annual reports as well as the articles of incorporation 

may be obtained at the registered office of the Company in accordance with the 

provisions of the prospectus. 

 

These documents are also available on www.credit-suisse.com. 

 

Luxembourg, 19 June 2018 

 

 

The Board of Directors 

 

http://www.credit-suisse.com/
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