
 

 

    

 

     
      

  
 

 
  

     

 

 

 

 

 

  

 

            

               

      

            

          

             

             

   

 

   

 

  

 

 

 

    

     

 

      

      

 

 

    

 

      

 

 

 

 

      

      

 

     

 

      

 

 

          

     

 

             

        

      

 

     

 

  

 

  

Luxembourg, 27 May 2020 

Information to the shareholders of 
Credit Suisse (Lux) Small Cap Switzerland 
Equity Fund 

CS Investment Funds 2 

Investment Company with Variable Capital under Luxembourg Law 

5, rue Jean Monnet, 

L-2180 Luxembourg 

R.C.S. Luxembourg B 124.019 

(the “Company”) 

Notice is hereby given to the Shareholders of Credit Suisse (Lux) Small Cap Switzerland Equity Fund 

(the "Subfund") that, with effect as of 1st April 2020, Solactive AG has assumed the role of Bank Vontobel, 

Switzerland, as the new benchmark administrator of the Vontobel Swiss Small Companies Index (TR), the 

benchmark index used for the portfolio allocation of the Subfund, and Zürcher Kantonalbank (ZKB) is the 

benchmark index sponsor. As a result of the foregoing, the benchmark index has changed its name into 

ZKB Swiss Small Cap Index. For the avoidance of doubt, the index methodology and calculation method 

used by the new benchmark administrator is largely taken over and remains essentially the same, as 

reflected in the table below: 

Vontobel Small Cap Index (Old) ZKB Small Cap Index (New) 

Adjustment day 

(Rebalancing) 

Beginning of January, April, July, 

October 

First Wednesday of March, June, 

September, December 

Free float criterion > 10% > 20% 

Liquidity criterion Average daily volume over the last 6 

months > CHF 50'000. 

Criterion qualifies as fulfilled if it was 

fulfilled over the last 6 months always on 

the first business day of each month. 

Average daily volume over the last 6 months 

> CHF 50'000 and average daily volume 

over the last month > CHF 50'000. 

Criterion qualifies as fulfilled if it was fulfilled 

as of selection day. 

Small Cap 

criterion 

<0.2% of the total free float of the stock 

universe. 

Criterion qualifies as fulfilled if it was 

fulfilled over the last 6 months always on 

the first business day of each month. 

<0.2% of the total free float of the stock 

universe. 

Criterion qualifies as fulfilled if it was fulfilled 

as of selection day. 

The above-mentioned change is reflected in the prospectus dated 1 May 2020. Shareholders who do not 

agree with this change can redeem their shares free of charge at any time. 

Shareholders should also note that 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, 27 May 2020 

The Board of Directors 
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