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0.81 3.60 10.34 18.11

0.78 3.70 9.76 21.39
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Time Series

Time Period: 01.08.2016 to 31.07.2021
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Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD

2015

2016

2017

2018

2019

2020

2021

0.84% 0.32% 1.11% 0.96% 0.57% 0.01%

2.44% 0.01% 3.01% 1.79% 0.72% 1.51% 0.97% 1.18% 0.05% 1.78% 2.62% 1.49% 1.18%

0.75% 1.48% 0.01% 1.20% 2.17% 0.08% 1.00% 1.00% 0.42% 1.07% 0.85% 0.58% 8.57%

0.09% 1.27% 1.18% 0.33% 1.96% 0.37% 2.53% 0.59% 0.38% 6.31% 2.58% 12.51% 15.74%

8.99% 0.73% 0.27% 1.07% 3.30% 5.33% 0.80% 0.50% 0.59% 0.90% 0.13% 0.15% 14.75%

0.05% 3.43% 0.26% 3.46% 2.57% 1.59% 0.26% 0.94% 3.44% 0.54% 4.42% 0.08% 19.32%

0.28% 0.02% 1.82% 0.14% 1.22% 0.91% 0.81% 3.60%

Zest North America Pairs Rela�ve is an ac�vely Managed 

Equity Market Neutral Fund based on a unique strategy. 

Por�olio is made up of diversified Single Stock L/S posi�ons 

as well as Index Rela�ve Value Strategies. Innova�ve 

hedging process exploits con�nuous �me decay cliff 

combining ver�cal and calendar spreads.
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Zest North America Pairs Rela�ve R USD

LU1532291983

116.95

3.70
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NAV (MoEnd)
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Zest North America Pairs Rela�ve I EUR

LU1216084308

1’241.21

3.91

Name

Manager Name

ISIN

Morningstar Category

Fund Size

NAV (MoEnd)

Total Ret YTD (MoEnd)

Total Ret 1 Yr (MoEnd)

Std Dev 1 Yr (MoEnd)

Sharpe Ra�o 1 Yr (MoEnd)

Sor�no Ra�o 1 Yr (MoEnd)

Zest North America Pairs Rela�ve R

Pasquale Corvino

LU1216084993

EAA Fund Equity Market Neutral EUR

39’789’207 €

1’090.90

3.60

10.34

5.78

1.83

8.28

Returns

Calcula�on Benchmark: US Ac�ve Fund Equity Market Neutral
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Value Blend Growth

Market Cap %

Market Cap Giant % 27.6

Market Cap Large % 48.0

Market Cap Mid % 23.2

Market Cap Small % 1.2

Market Cap Micro % 0.0
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Sectors (GICS)

%

Consumer Cyclical 18.7

Communica�on Services 15.9

Consumer Defensive 12.6

Healthcare 12.1

Technology 11.5

Financial Services 11.3

Energy 7.7

Industrials 6.1

U�li�es 2.2

Basic Materials 1.5

Real Estate 0.5

Total 100.0

Zest North America Pairs Rela�ve R  Equity Style Capitaliza�on

Time Period: 01.08.2016 to 30.06.2021
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Zest North America Pairs Rela�ve R  Top Holdings

Por�olio Date: 30.06.2021

Style

Box

Azionaria

Sector
Por�olio

Weigh�ng %

Amgen Inc

AT&T Inc

Ci�group Inc

Clorox Co

Starbucks Corp

Whirlpool Corp

Monster Beverage Corp

KimberlyClark Corp

Alibaba Group Holding Ltd ADR

AmerisourceBergen Corp

Ç Healthcare 2.10

Ç Communica�on Services 1.79

Ç Financial Services 1.75

Ë Consumer Defensive 1.72

È Consumer Cyclical 1.71

Ê Consumer Cyclical 1.67

É Consumer Defensive 1.57

Ç Consumer Defensive 1.54

È Consumer Cyclical 1.52

Ê Healthcare 1.42

Zest North America Pairs Rela�ve R  Equity Sectors (GICS)

Time Period: 01.08.2016 to 30.06.2021
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DISCLAIMER

Before inves�ng please read the KIID, the prospectus and other relevant document. 

ZEST SA is an investment management company based in Lugano and regulated by FINMA. ZEST SA performs its financial 

ac�vi�es solely in Switzerland, where it holds all the requested authoriza�ons. The document contains informa�on on 

ZEST Asset Management SICAV, an umbrella fund, created under Luxembourg law, organised as a “société

d’inves�ssement à capital variable” under Part I of the  Luxembourg 17 December 2010 on undertakings for collec�ve 

investment, authorised and regulated by the Luxembourg supervisory authority (CSSF). Luxembourg Registered number 

RCS B 130156.

ZEST Asset Management SICAV is registered for public sale in Luxembourg / Italy / Spain / Austria and Switzerland. 

Therefore, the  informa�on on the present document is reserved for investors of these countries and refers to both 

qualified and nonqualified investors. 

The Fund’s prospectus, the KIIDs, its ar�cles of incorpora�on as well as the most recent financial reports can be 

downloaded free of  charge on www.zestmanagement.com.

The Fund has been registered with FINMA for distribu�on in and from Switzerland. 1741 Fund Solu�on SA has been 

appointed as  representa�ve and Tellco Ltd. as paying agent of the Fund in Switzerland. The Fund is distributed in 

Switzerland by ZEST SA and in the  other countries only by the licensed distributors indicated on www.zest

management.com. 

The informa�on and opinions contained in this document are of purely informa�ve nature and shall in no way cons�tute 

an invita�on,  offer, recommenda�on, advice or inducement to buy or to sell, to apply for or to subscribe the fund. The 

performances shown are net of any commission.

ZEST SA cannot guarantee that the content of this document is always correct, accurate, complete, reliable or up to date. 

In no  circumstance whatsoever  including negligence  may ZEST SA, its directors or any employee be held liable for loss 

or damage of  whatsoever type, whether direct or consequen�al, deriving from the use of this document. 

Inves�ng in the fund and its subfunds involves risks. No guarantee can be given that the indicated objec�ves will be 

achieved and that  investors will recover the amount of their ini�al investment. Past performance is not an indicator for 

future results or performance. The  fund and its subfunds are exposed to various risks, depending on its complexity, 

structure and investment policies. The possible investment must be independently assessed on the basis of the 

Prospectus of the fund and the suitability with the specific characteris�cs  of each investor.

Unless otherwise provided, all the content of this document is covered by Copyright. All the rights pertain to ZEST SA. 

More informa�on can be found on www.zestmanagement.com or contac�ng us at info@zestmanagement.com.

Source: Morningstar Direct


