
Lienhardt & Partner Core Strategy Fund (CSF)
Kollektive Kapitalanlage schweizerischen Rechts der Art «Übrige Fonds für traditionelle Anlagen»

Halbjahresbericht per 30. Juni 2021



2 Lienhardt & Partner Core Strategy Fund (CSF)
Halbjahresbericht per 30. Juni 2021

Inhaltsverzeichnis

Verwaltung und Organe 3
···································································································································································································································································································································································· ·
Lienhardt & Partner Core Strategy Fund (CSF) 4
···································································································································································································································································································································································· ·
Erläuterungen zum Halbjahresbericht 13
···································································································································································································································································································································································· ·



 
 
 (bis 12. Mai 2021)
 

 

 
 

 

 
 

 
 

 
 
 
 

 



4 Lienhardt & Partner Core Strategy Fund (CSF)
Halbjahresbericht per 30. Juni 2021

Kurze Übersicht

Kennzahlen 30.06.2021 31.12.2020 31.12.2019

Konsolidierung

Nettofondsvermögen in Mio. CHF 102.53 96.30 98.34
···································································································································································································································································································································································· ·

Nettofondsvermögen in Mio. 28.60 32.95 96.03CHF
···································································································································································································································································································································································· ·
Inventarwert pro Anteil 87.79 82.90 80.40CHF
···································································································································································································································································································································································· ·

Anteilklasse A-CHF

Nettofondsvermögen in Mio. 62.73 58.96 -CHF
···································································································································································································································································································································································· ·
Inventarwert pro Anteil 89.66 82.92 -CHF
···································································································································································································································································································································································· ·

Anteilklasse R-CHF

Nettofondsvermögen in Mio. 11.20 4.40 2.31CHF
···································································································································································································································································································································································· ·
Inventarwert pro Anteil 126.40 116.89 112.86CHF
···································································································································································································································································································································································· ·

Anteilklasse I-CHF
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Wechselkurse per 30.06.2021
ENGLISCHES PFUND 1.276894
·············································································································································································
EURO 1.096150
·············································································································································································
JAPANISCHER YEN 0.008328
·············································································································································································
SCHWEIZER FRANKEN 1.000000
·············································································································································································
US DOLLAR 0.924319
·············································································································································································

Wechselkurse
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Vermögensrechnung per 30. Juni 2021

30.06.2021 31.12.2020

CHF CHF

Konsolidierung

Vermögenswerte

Bankguthaben, einschliesslich Treuhandanlagen bei Drittbanken, aufgeteilt in:
···································································································································································································································································································································································· ·
- Sichtguthaben 6'598'060.56 5'271'285.41
···································································································································································································································································································································································· ·
Effekten, einschliesslich ausgeliehene und pensionierte Effekten, aufgeteilt in:
···································································································································································································································································································································································· ·
- Obligationen, Wandelobligationen, Optionsanleihen und   sonstige Forderungswertpapiere und -rechte 24'319'410.00 22'580'750.00
···································································································································································································································································································································································· ·
- Aktien und sonstige Beteiligungswertpapiere und -rechte 36'817'793.32 35'416'027.25
···································································································································································································································································································································································· ·
- Anteile anderer kollektiver Kapitalanlagen 34'277'423.48 32'699'383.42
···································································································································································································································································································································································· ·
Derivative Finanzinstrumente -34'945.71 4'600.00
···································································································································································································································································································································································· ·
Sonstige Vermögenswerte 668'500.49 461'340.45
···································································································································································································································································································································································· ·
Gesamtfondsvermögen abzüglich: 102'646'242.14 96'433'386.53

Andere Verbindlichkeiten 112'906.56 129'506.74
···································································································································································································································································································································································· ·
Bankverbindlichkeiten 224.06 0.00
···································································································································································································································································································································································· ·
Nettofondsvermögen 102'533'111.52 96'303'879.79

Veränderung des Nettofondsvermögens

Nettofondsvermögen zu Beginn der Berichtsperiode 96'303'879.79 98'342'446.58
···································································································································································································································································································································································· ·
Ordentliche Jahresausschüttung -549'990.17 0.00
···································································································································································································································································································································································· ·
Ablieferung Verrechnungssteuer -29'367.90 -5'633.16
···································································································································································································································································································································································· ·
Ausgaben von Anteilen 8'345'975.15 63'469'495.00
···································································································································································································································································································································································· ·
Rücknahmen von Anteilen -9'289'453.25 -68'379'567.65
···································································································································································································································································································································································· ·
Sonstiges aus Anteilverkehr 39'786.57 1'968'096.56
···································································································································································································································································································································································· ·
Gesamterfolg 7'712'281.33 909'042.46
···································································································································································································································································································································································· ·
Nettofondsvermögen am Ende der Berichtsperiode 102'533'111.52 96'303'879.79

Nettofondsvermögen am Ende der Berichtsperiode
Entwicklung der Anteile im Umlauf

Bestand zu Beginn der Berichtsperiode 1'146'067.496 1'214'888.793
···································································································································································································································································································································································· ·
Ausgegebene Anteile 76'722.740 763'656.998
···································································································································································································································································································································································· ·
Zurückgenommene Anteile -108'740.740 -832'478.295
···································································································································································································································································································································································· ·
Bestand am Ende der Berichtsperiode 1'114'049.496 1'146'067.496

Währung Anteilklasse CHF CHF
Währung Anteilklasse CHF CHF

Inventarwert pro Anteil
···································································································································································································································································································································································· ·

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Konsolidierung
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Vermögensrechnung per 30. Juni 2021

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Anteilklasse I-CHF

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Anteilklasse R-CHF

32'945'560.36 96'032'001.01
························································································ ·

-549'990.17 0.00
························································································ ·

0.00 0.00
························································································ ·

589'501.80 2'305'672.20
························································································ ·

-6'604'403.75 -67'743'316.95
························································································ ·

96'202.86 1'953'073.56
························································································ ·

2'123'501.63 398'130.54
························································································ ·

28'600'372.73 32'945'560.36

Azerty

397'406.256 1'194'416.793
························································································ ·

7'027.740 29'238.758
························································································ ·

-78'658.740 -826'249.295
························································································ ·

325'775.256 397'406.256

(CHF) (CHF)
Azerty

87.79 82.90
························································································ ·

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Anteilklasse A-CHF

58'959'490.45 0.00
························································································ ·

0.00 0.00
························································································ ·

-10'306.21 0.00
························································································ ·

1'386'505.75 58'779'197.80
························································································ ·

-2'376'650.85 -168'698.95
························································································ ·

47'393.14 -276.80
························································································ ·

4'725'746.49 349'268.40
························································································ ·

62'732'178.77 58'959'490.45

Azerty

711'030.240 0.000
························································································ ·

16'158.000 713'082.240
························································································ ·

-27'529.000 -2'052.000
························································································ ·

699'659.240 711'030.240

(CHF) (CHF)
Azerty

89.66 82.92
························································································ ·

4'398'828.98 2'310'445.57
························································································ ·

0.00 0.00
························································································ ·

-19'061.69 -5'633.16
························································································ ·

6'369'967.60 2'384'625.00
························································································ ·

-308'398.65 -467'551.75
························································································ ·

-103'809.43 15'299.80
························································································ ·

863'033.21 161'643.52
························································································ ·

11'200'560.02 4'398'828.98

Azerty

37'631.000 20'472.000
························································································ ·

53'537.000 21'336.000
························································································ ·

-2'553.000 -4'177.000
························································································ ·

88'615.000 37'631.000

(CHF) (CHF)
Azerty

126.40 116.89
························································································ ·

30.06.2021 31.12.2020

CHF CHF

Konsolidierung

Vermögenswerte

Bankguthaben, einschliesslich Treuhandanlagen bei Drittbanken, aufgeteilt in:
···································································································································································································································································································································································· ·
- Sichtguthaben 6'598'060.56 5'271'285.41
···································································································································································································································································································································································· ·
Effekten, einschliesslich ausgeliehene und pensionierte Effekten, aufgeteilt in:
···································································································································································································································································································································································· ·
- Obligationen, Wandelobligationen, Optionsanleihen und   sonstige Forderungswertpapiere und -rechte 24'319'410.00 22'580'750.00
···································································································································································································································································································································································· ·
- Aktien und sonstige Beteiligungswertpapiere und -rechte 36'817'793.32 35'416'027.25
···································································································································································································································································································································································· ·
- Anteile anderer kollektiver Kapitalanlagen 34'277'423.48 32'699'383.42
···································································································································································································································································································································································· ·
Derivative Finanzinstrumente -34'945.71 4'600.00
···································································································································································································································································································································································· ·
Sonstige Vermögenswerte 668'500.49 461'340.45
···································································································································································································································································································································································· ·
Gesamtfondsvermögen abzüglich: 102'646'242.14 96'433'386.53

Andere Verbindlichkeiten 112'906.56 129'506.74
···································································································································································································································································································································································· ·
Bankverbindlichkeiten 224.06 0.00
···································································································································································································································································································································································· ·
Nettofondsvermögen 102'533'111.52 96'303'879.79
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Erfolgsrechnung für die Zeit vom 1. Januar 2021 bis zum 30. Juni 2021

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Konsolidierung

Ertrag

Erträge der Bankguthaben 69.01 920.56
···································································································································································································································································································································································· ·
Erträge der Effekten, aufgeteilt in:
···································································································································································································································································································································································· ·
- Obligationen, Wandelobligationen, Optionsanleihen und sonstige Forderungswertpapiere und -rechte 76'277.39 145'641.68
···································································································································································································································································································································································· ·
- Aktien und sonstige Beteiligungswertpapiere und -rechte, einschliesslich Gratisaktien 501'923.64 729'466.46
···································································································································································································································································································································································· ·
- Anteile anderer kollektiver Kapitalanlagen 143'000.94 390'187.96
···································································································································································································································································································································································· ·
Sonstige Erträge 0.00 -4'945.26
···································································································································································································································································································································································· ·
Einkauf in laufende Nettoerträge bei der Ausgabe von Anteilen 1'180.53 34'319.31
···································································································································································································································································································································································· ·
Total Erträge 722'451.51 1'295'590.71

Aufwendungen

Passivzinsen 499.03 2'416.34
···································································································································································································································································································································································· ·
Negativzinsen 28'193.86 22'486.96
···································································································································································································································································································································································· ·
Prüfaufwand 6'789.71 14'001.00
···································································································································································································································································································································································· ·
Reglementarische Vergütung an:
···································································································································································································································································································································································· ·
- die Fondsleitung 515'788.70 1'193'905.38
···································································································································································································································································································································································· ·
- die Depotbank 27'638.71 53'176.20
···································································································································································································································································································································································· ·
Sonstige Aufwendungen 2'600.44 785.78
···································································································································································································································································································································································· ·
Ausrichtung laufender Nettoerträge bei Rücknahme von Anteilen 3'050.88 594'618.56
···································································································································································································································································································································································· ·
Total Aufwendungen 584'561.33 1'881'390.22

Nettoertrag vor steuerlichen Anpassungen 137'890.18 -585'799.51

Steuerliche Anpassungen wegen Erträgen aus Zielfonds 0.00 416'890.45
···································································································································································································································································································································································· ·
Nettoertrag nach steuerlichen Anpassungen 137'890.18 -168'909.06

Realisierte Kapitalgewinne und -verluste 4'988'437.90 318'047.90
···································································································································································································································································································································································· ·
Teilübertrag von steuerlichem Ausgleich wegen Erträgen aus Zielfonds 0.00 -416'890.45
···································································································································································································································································································································································· ·
Realisierter Erfolg 5'126'328.08 -267'751.61

Nicht realisierte Kapitalgewinne und -verluste 2'585'953.25 1'176'794.07
···································································································································································································································································································································································· ·
Gesamterfolg 7'712'281.33 909'042.46
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6.62 24.18
························································································ ·

························································································ ·
7'547.23 4'873.99

························································································ ·
50'923.03 19'652.84

························································································ ·
15'391.55 13'318.32

························································································ ·
0.00 -225.92

························································································ ·
1'233.38 13'567.01

························································································ ·
75'101.81 51'210.42

Azerty

52.03 84.29
························································································ ·

2'899.84 789.54
························································································ ·

678.71 481.67
························································································ ·

························································································ ·
30'763.93 19'959.33

························································································ ·
2'740.83 1'786.55

························································································ ·
261.28 21.48

························································································ ·
301.62 2'750.36

························································································ ·
37'698.24 25'873.22

Azerty
37'403.57 25'337.20

0.00 0.00
························································································ ·

37'403.57 25'337.20

Azerty
543'721.72 30'768.85

························································································ ·
0.00 0.00

························································································ ·
581'125.29 56'106.05

281'907.92 105'537.47
························································································ ·

863'033.21 161'643.52

Azerty

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Anteilklasse I-CHF

42.34 7.48
························································································ ·

························································································ ·
46'877.64 3'227.11

························································································ ·
309'295.76 413.72

························································································ ·
87'618.51 29'397.35

························································································ ·
0.00 -3'024.78

························································································ ·
160.28 1.45

························································································ ·
443'994.53 30'022.33

Azerty

306.80 -0.01
························································································ ·

17'358.26 0.00
························································································ ·

4'172.92 679.13
························································································ ·

························································································ ·
301'989.96 22'426.15

························································································ ·
16'980.77 1'269.15

························································································ ·
1'592.27 0.00

························································································ ·
1'493.66 11.78

························································································ ·
343'894.64 24'386.20

Azerty
100'099.89 5'636.13

0.00 23'750.89
························································································ ·

100'099.89 29'387.02

Azerty
3'046'793.61 56'460.56

························································································ ·
0.00 -23'750.89

························································································ ·
3'146'893.50 62'096.69

1'578'852.99 287'171.71
························································································ ·

4'725'746.49 349'268.40

Azerty

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Anteilklasse R-CHF

20.05 888.90
························································································ ·

························································································ ·
21'852.52 137'540.58

························································································ ·
141'704.85 709'399.90

························································································ ·
39'990.88 347'472.29

························································································ ·
0.00 -1'694.56

························································································ ·
-213.13 20'750.85

························································································ ·
203'355.17 1'214'357.96

140.20 2'332.06
························································································ ·

7'935.76 21'697.42
························································································ ·

1'938.08 12'840.20
························································································ ·

························································································ ·
183'034.81 1'151'519.90

························································································ ·
7'917.11 50'120.50

························································································ ·
746.89 764.30

························································································ ·
1'255.60 591'856.42

························································································ ·
202'968.45 1'831'130.80

386.72 -616'772.84

0.00 393'139.56
························································································ ·

386.72 -223'633.28

1'397'922.57 230'818.49
························································································ ·

0.00 -393'139.56
························································································ ·

1'398'309.29 -385'954.35

725'192.34 784'084.89
························································································ ·

2'123'501.63 398'130.54

01.01.2021 -
30.06.2021

01.01.2020 -
31.12.2020

CHF CHF

Anteilklasse A-CHF

Erfolgsrechnung für die Zeit vom 1. Januar 2021 bis zum 30. Juni 2021
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Zusammensetzung des Portefeuilles und Bestandesveränderungen

Titelbezeichnung 31.12.2020
Anzahl/
Nominal

Käufe1 Verkäufe1 30.06.2021
Anzahl/
Nominal

Kurswert
CHF

in % des
Gesamtfonds-

vermögens

Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere

Aktien (und aktienähnliche Wertpapiere)

Cayman-Inseln

ALIBABA ADR 3'000 628'879.93 0.613'000

Cayman-Inseln 628'879.93 0.61

Deutschland

DELIVERY HERO AG (reg. shares) 2'0002'000
SIEMENS HEALTHINEERS AG 10'000 566'516.16 0.5510'000
VW (pref. shares) 2'000 463'034.88 0.452'0004'000
ZALANDO 7'000 782'303.13 0.773'5007'0003'500

Deutschland 1'811'854.17 1.77

Irland

LINDE PLC 2'000 533'520.54 0.522'000

Irland 533'520.54 0.52

Kanada

AGNICO EAGLE MINES 12'00012'000

Kanada 0.00 0.00

Österreich

AMS 30'00010'00020'000

Österreich 0.00 0.00

Schweiz

BARRY CALLEBAUT (reg. shares) 400 860'000.00 0.84250400250
BKW 3'000 288'900.00 0.283'000
CIE FINANCIERE RICHEMONT (reg. shares) 8'000 895'600.00 0.874'0002'00010'000
COMET HOLDING AG 5'5001'0004'500
CREDIT SUISSE GROUP AG (rights) 06.05.2021 15'00015'000
CS GROUP (reg. shares) 15'000 145'380.00 0.1460'00015'00060'000
GALENICA AG 7'000 457'100.00 0.457'000
GEBERIT 1'000 694'000.00 0.681'000
GIVAUDAN (reg. shares) 100 430'300.00 0.42100200
LAFARGEHOLCIM (reg. shares) 15'000 832'500.00 0.8115'000
LOGITECH INTERNATIONAL (reg. shares) 3'500 392'350.00 0.386'50010'000
LONZA GROUP (reg. shares) 2'000 1'311'600.00 1.281'0001'0002'000
NESTLE (reg. shares) 18'000 2'073'960.00 2.0224'0004'00038'000
NOVARTIS (reg. shares) 56'000 4'721'920.00 4.606'00050'000
PARTNERS GROUP 500 700'750.00 0.68200700
ROCHE HOLDINGS (cert. shares) 14'000 4'879'700.00 4.761'0002'00013'000
SFS GROUP (reg. shares) 2'000 266'200.00 0.262'0004'000
SIKA LTD 4'000 1'210'000.00 1.184'000
SOCIETE GENERALE DE SURVEILLANCE HOLDING (reg. shares) 300 856'200.00 0.83300
SOFTWAREONE HOLDING AG 40'000 874'000.00 0.8525'00015'000
SWISS LIFE HOLDING (reg. shares) 1'000 449'600.00 0.441'000
SWISS REINSURANCE 3'000 250'440.00 0.245'0008'000
THE SWATCH GROUP 3'500 1'110'900.00 1.081'5005'000
UBS GROUP 40'000 566'400.00 0.5540'00080'000
VAT GROUP 1'500 461'400.00 0.455'0003'5003'000
ZURICH INSURANCE GROUP (reg. shares) 4'1004'100

Schweiz 24'729'200.00 24.09

USA

ABBOTT LABORATORIES 10'00010'000
AIRBNB INC -A- 4'000 566'226.72 0.554'000
ALPHABET -C- 700 1'621'721.55 1.58700
AMAZON.COM 400 1'271'980.23 1.24100200300
BANK OF AMERICA 10'00010'000
DANAHER 6'000 1'488'369.50 1.456'000
DEVON ENERGY 80'00080'000
FISERV 5'000 494'024.87 0.485'000
FORD MOTOR 50'00050'000
JP MORGAN CHASE 2'000 287'550.30 0.282'000
MICROSOFT 5'000 1'252'047.31 1.225'000
MOLSON COORS -B- 15'000 744'434.33 0.7315'000
NVIDIA 1'000 739'581.43 0.721'000
VISA -A- 3'000 648'402.44 0.633'000
WAL-MART STORES 4'0004'000

Total Aktien (und aktienähnliche Wertpapiere) 36'817'793.32 35.87
USA 9'114'338.68 8.88

Anleihen

Luxemburg

1.125 DH SWITZERLAND FINANCE 1.125%/15-08.12.2028 2'500'000 2'672'500.00 2.60500'0002'000'000

Luxemburg 2'672'500.00 2.60

Schweiz

0.625 NOVARTIS 0.625%/15-13.11.2029 1'000'000 1'051'500.00 1.021'000'000
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Titelbezeichnung 31.12.2020
Anzahl/
Nominal

Käufe1 Verkäufe1 30.06.2021
Anzahl/
Nominal

Kurswert
CHF

in % des
Gesamtfonds-

vermögens

0.625 PFANDBRIEFBANK SCHWEIZ HYPOTHEKARINSTITUTE S. 617 0.625%/15-
16.05.2031

3'000'000 3'180'000.00 3.113'000'000

0.300 PFANDBRIEFBANK SCHWEIZERISCHER HYPOTHEKARINSTITUTE S. -481-
0.3%/16-06.06.2031

1'500'000 1'541'250.00 1.501'500'000

0.500 PFANDBRIEFZENTRALE DER SCHWEIZERISCHEN KANTONALBANKEN S. -
474- 0.5%/15-20.09.2030

2'000'000 2'097'000.00 2.042'000'000

0.500 SWISS CONFEDERATION 0.5%/15-27.05.2030 600'000 642'660.00 0.63600'000
2.250 SWISS CONFEDERATION 2.25%/11-22.06.2031 2'000'000 2'503'800.00 2.442'000'000
0.375 SWISSCOM 0.375%/16-31.03.2028 2'000'000 2'053'000.00 2.002'000'000
- SWITZERLAND 0%/19-26.06.2034 2'000'000 2'023'400.00 1.972'000'000
0.500 SWITZERLAND 0.5%/18-27.06.2032 2'500'000 2'690'000.00 2.622'500'000
0.100 ZURICH INSURANCE COMPANY LTD 0.1%/20-27.08.2032 700'000 688'800.00 0.67700'000

Schweiz 18'471'410.00 18.00

USA

0.750 APPLE 0.75%/15-25.02.2030 3'000'000 3'175'500.00 3.093'000'000

Total Anleihen 24'319'410.00 23.69
USA 3'175'500.00 3.09

Kollektive Kapitalanlagen

Irland

YUKI ASIA UMBRELLA FUND - YUKI JAPAN REBOUNDING GROWTH FUND -
JPY-

4'000 1'239'521.79 1.213'0002'8004'200

Irland 1'239'521.79 1.21

Luxemburg

GOLDMAN SACHS STRUCTURED INVESTMENTS -C- 700'000 6'486'270.00 6.32700'000
LYXOR COMMODITIES THOMSON REUT -ACC- EUR 330'000190'000140'000
LYXOR STOXX EUROPE 600 AUTOMOB -ACC- EUR 15'000 1'354'294.81 1.3215'000

Luxemburg 7'840'564.81 7.64

Schweiz

HSZ CHINA FUND -C- USD 6'000 1'737'558.81 1.692'7003'300
ISHARES CORE CHF CORPORATE BOND (CH) 5'000 500'800.00 0.495'000
SWISS LIFE REF (CH) SWISS PROPERTIES 5'000 725'000.00 0.715'000
SYNCHRONY MARKET FUNDS - SYNCHRONY SWISS GOVERNMENT
BONDS

60'000 6'306'600.00 6.1460'000

UBS PROPERTY FUND - SWISS MIXED SIMA 15'00015'000
UBS PROPERTY SWISS RESIDENTIAL ANFOS 50'000 4'592'500.00 4.4750'000
ZKB GOLD ETF -A- 1'400 2'168'403.58 2.111'400

Schweiz 16'030'862.39 15.61

USA

CONSUMER STAPLES SELECT SECTOR SPDR FUND 5'000 323'387.78 0.3210'00015'000
ETFMG PRIME MOBILE PAYMENTS ET 10'000 651'027.62 0.6310'000
FINANCIAL SELECT SECTOR SPDR TRUST 10'000 339'148.14 0.3310'00020'000
HEALTH CARE SELECT SECTOR SPDR FUND 10'000 1'164'232.99 1.1310'000
INDUSTRIAL SECTOR SPDR TRUST 14'000 1'325'164.28 1.297'0007'000
ISHARES EXPANDED TECH-SOFTWARE 2'0002'000
ISHARES MSCI EMG MARKET ETF 30'000 1'529'355.68 1.4930'000
SECTOR SPDR TRUST 20'00020'000
SECTOR SPDR TRUST - CONSUMER DISCRETIONARY SELECT SECTOR
SPDR FUND

10'000 1'650'447.00 1.6110'000

SPDR KBW REGIONAL BANKING ETF 10'00010'000
TECHNOLOGY SELECT SECTOR SPDR FUND 16'000 2'183'711.00 2.134'00020'000

Total Kollektive Kapitalanlagen 34'277'423.48 33.39
USA 9'166'474.49 8.93

Warrants

Schweiz

COMPAGNIE FINANCIERE RICHEMONT SA (wts) 20 20'00020'000

Total Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere 95'414'626.80 92.95
Total Warrants 0.00 0.00
Schweiz 0.00 0.00

Total Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere

Derivative Finanzinstrumente
abc

Devisentermingeschäfte (siehe Liste) -34'945.71 -0.03
Nicht börsennotierte Wertpapiere, bewertet aufgrund von am Markt beobachtbaren Parametern

Total Nicht börsennotierte Wertpapiere, bewertet aufgrund von am Markt beobachtbaren Parametern -34'945.71 -0.03

Devisentermingeschäfte

Total Devisentermingeschäfte -34'945.71 -0.03
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Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere

Aktienindex-Futures

USA

NASDAQ 100 E-MINI Index -20- 06/21 3030

Total Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere 0.00 0.00

Total Aktienindex-Futures 0.00 0.00
0.00 0.00

Total Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere

Financial futures

Titelbezeichnung 31.12.2020
Anzahl/
Nominal

Käufe1 Verkäufe1 30.06.2021
Anzahl/
Nominal

Kurswert
CHF

in % des
Gesamtfonds-

vermögens

Total Financial Futures 0.00 0.00

abc

Total Derivative Finanzinstrumente -34'945.71 -0.03

Total Anlagen 95'379'681.09 92.92

Bankguthaben auf Sicht 6'598'060.56 6.43
Bankguthaben auf Zeit 0.00 0.00
Sonstige Vermögenswerte 668'500.49 0.65
Gesamtfondsvermögen (GFV) 102'646'242.14 100.00
./. Bankverbindlichkeiten 224.06 0.00
./. Andere Verbindlichkeiten 112'906.56 0.11
./. Andere Kredite 0.00 0.00
Nettofondsvermögen 102'533'111.52 99.89

(1) Umfassen auch Corporate Actions
abc

Abc

Anlagekategorien Kurswert
CHF

in % des
Gesamtfonds-

vermögens
abc

Börsennotierte / an einem geregelten Markt gehandelte Wertpapiere 95'414'626.80 92.95

Nicht börsennotierte Wertpapiere, bewertet aufgrund von am Markt beobachtbaren Parametern -34'945.71 -0.03

Wertpapiere bewertet aufgrund geeigneten Bewertungsmodellen unter Berücksichtigung der aktuellen Marktgegebenheiten 0.00 0.00

Summarische Gliederung des Portefeuilles gemäss KKV FINMA Art. 84 Absatz 2

Aufstellung der Devisentermingeschäfte für die Zeit vom 1. Januar 2021 bis zum 30. Juni 2021

Fälligkeit Transaktion Währung Betrag Gegen Gegenwert Devisengewinn/-verlust
Mandatswährung

In % des GFV

Nicht börsennotierte Wertpapiere, bewertet aufgrund von am Markt beobachtbaren Parametern

18.08.2021 Bought CHF 1'103'484 EUR 1'000'000 7'620.32 0.01
18.08.2021 Bought CHF 921'174 USD 1'000'000 -2'008.89 0.00
18.08.2021 Bought CHF 882'675 USD 1'000'000 -40'557.14 -0.04

Total Devisentermingeschäfte -34'945.71 -0.03

abc

Ausserbilanzgeschäfte 30.06.2021 31.12.2020

Basiswertäquivalent in
Fondswährung

in %
des NFV

Basiswertäquivalent in
Fondswährung

in %
des NFV

abc

Engagementerhöhende Derivatpositionen: 0.00% 0.00%
- Marktrisiko (Aktienkursänderungsrisiko) 0.00 0.00% 1'600'000.00 1.66%
···································································································································································································································································································································································· ·
- Währungsrisiko 0.00 0.00% 0.00 0.00%
···································································································································································································································································································································································· ·
Total engagementerhöhende Positionen 0.00 0.00% 1'600'000.00 1.66%

Engagementreduzierende Derivatpositionen: 2.87% 0.00%
abc

- Marktrisiko (Aktienkursänderungsrisiko) 0.00 0.00% 0.00 0.00%
···································································································································································································································································································································································· ·
- Währungsrisiko 2'944'788.00 2.87% 0.00 0.00%
···································································································································································································································································································································································· ·
Total engagementreduzierende Positionen 2'944'788.00 2.87% 0.00 0.00%

Abc
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Credit Suisse Funds AG
Uetlibergstrasse 231
CH-8070 Zürich

www.credit-suisse.com


