
Class MB USD

Fund manager Credit Suisse Asset Management LLC
Fund manager since 01/07/2011
Location New York / London
Fund domicile Luxembourg
Fund currency USD
Ucits III-Compliant No
Close of financial year 31. Oct
Total net assets (in millions) 4,166.22
Inception date 12/12/2012
Annual management charge in % 0.50
TER (as of 31.10.2015) in % 0.63
Subscription Daily

Benchmark (BM) CS Leveraged Loan Index (TR)

Unit Class Category MB
(capital growth)

ISIN number LU0635707705

Min. Init. Investm. Amount (in mill.) 25
EU taxation Out of scope

Fund 421

For UK distribution only
Directed at professional clients only

May 31, 2016
United Kingdom

Credit Suisse Nova (Lux) Global Senior Loan Fund

Net performance in USD (rebased to 100) and yearly performance 1)
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CS Nova (Lux) Global Senior Loan Fund MB
USD Yearly or year-to-date performance respectively (Fund)

CS Leveraged Loan Index (TR) Yearly or year-to-date performance respectively
(Benchmark)

Net performance in USD 1)

as per 31/05/2016 1 month 3 months YTD 1 year 3 years 5 years
Fund 0.85 5.36 3.90 1.81 9.95 -
Benchmark 0.91 5.54 4.19 0.58 8.77 -

The performance calculation is based on USD. Therefore, the return may increase or decrease as a result of
currency fluctuations. If the currency in which the past performance is displayed differs from the currency of the
country in which you reside, then you should be aware that due to exchange rate fluctuations the performance
shown may increase or decrease if converted into your local currency.

Credit Ratings in %
as per 31/05/2016

BBB (Bucket) 4.62
BB (Bucket) 31.31
B (Bucket) 56.84
CCC (Bucket) 5.27
Not rated 1.96

Countries in %
as per 31/05/2016

USA 73.89
Luxembourg 6.50
Netherlands 4.15
France 3.79
Canada 2.84
United Kingdom 2.52
Germany 2.15
Cayman Islands 1.34
Australia 0.64
Others 2.18

Duration and Yield
as per 31/05/2016
Gross portfolio yield in % 6.34
Average remaining term to maturity in years 4.62
Modified duration in years 0.62

Asset Allocation in %
as per 31/05/2016
Senior Loans 82.72
High Yield Bonds 13.49
Cash/Cash Equivalents 3.79
Total 100.00

Sectors in %
as per 31/05/2016

Electronics 12.39
Chemicals Plastics
and Rubber 8.39
Broadcasting and
Entertainment 7.49
Healthcare
Education and
Childcare 7.32
Finance 6.73
Telecommunications 6.69
Diversified/
Conglomerate
Services 6.40
Real estate 5.57
Packaging 4.90
Leisure Amusement
Entertainment 4.35
Others 29.77

Top ten holdings in %
as per 31/05/2016
Position as % of

assets
First Data Corporation 1.07
Avago Technologies 1.00
Ziggo 0.86
Numericable 0.84
Valeant Pharmaceuticals 0.79
US Foodservice 0.77
Tech Finance & Co S.C.A. 0.77
Eircom Finco S.a.r.l (aka BCM Ireland) 0.70
BJ's Wholesale Club 0.69
Dell Inc 0.68
Total 8.17

Investment policy
The aim of the Fund is to provide a high level
of risk adjusted income by investing in higher
yielding, secured and unsecured floating rate
senior loans and other secured and unsecured
senior floating rate debt instruments issued by
corporations and other businesses globally. The
Fund can also invest in certain derivative
instruments. The Fund invests in instruments
which are typically rated below investment grade
credit quality (BB+ or below) or, if not rated,
will be of equivalent credit quality. The underlying
portfolio seeks to diversify its investments across
issuers and industries at all times.

Fund Facts
as per 31/05/2016

Redemption Twice monthly (1st & 15th or the next
business day) with 10 business days

notice

Unit class currency USD

Bloomberg Ticker CSNGSMU LX
Net asset value (NAV) 1,135.26

Statistical information
as per 31/05/2016 1 year 3 years
Annualized volatility in % 3.87 2.67
Maximum draw down in % 2) -3.41 -3.41
2) Maximum drawdown is the most negative cumulative return
over a given time period.

Number of holdings
as per 31/05/2016

Source: Lipper, a Thomson Reuters company

1) Historical performance indications and financial market scenarios are no guarantee for current or future performance. Performance indications do not consider commissions levied at subscription and/or
redemption.
The disclaimer mentioned at the end of this document also applies to this page.
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Risks
• The portfolio will consist primarily of senior secured loans and high yield bonds rated below investment grade. These assets are speculative in nature and are

considered to have a high degree of investment risk. Such assets have greater default risks, greater exposure to market volatility and liquidity risks when
compared to investment grade debt obligations.

• There may be limited liquidity for some of the securities that the Fund invests in due to the lack of a secondary market, while transfer restrictions on the
securities will further limit liquidity.

• The Fund will invest in globally denominated assets, some of which may be subject to a greater degree of regional economic conditions and sovereignty risks.
• As the Fund’s investments will be denominated in currencies other than the Fund’s currency, the overall Fund value can be impacted by exchange rate

fluctuations.
• No capital protection.

Glossary
Beta
This is a measure of the volatility of the fund relative to its benchmark. A figure greater than 1 indicates that the fund will tend to outperform in a rising
market and underperform in a falling one. I.e. is more volatile than the market. The reverse applies to a Beta of less than 1.

Tracking Error
Indicates how closely the fund tracks the benchmark. It is the standard deviation of the monthly returns of the fund divided by the monthly returns of its
benchmark. The lower the number, the closer the fund follows it benchmark.

Volatility
One of the main ways in which the risk of an investment is measured is calculating the degree to which its value fluctuates around an average. The standard
method for calculating this volatility is standard deviation.
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IMPORTANT INFORMATION

Fee Disclosure
We may receive fees, commissions or other monetary benefits in connection with this product from third parties. For details please refer to the specified Fee
Schedule in your Credit Suisse Terms and Conditions or contact your Advisor.

Marketing Disclaimer
This document is provided to you for your information and discussion only. It is not a solicitation or an offer to buy or sell any security or other financial
instrument. Any information including facts, opinions or quotations, may be condensed or summarised and is expressed as of the date of writing. The
information may change without notice and Credit Suisse (UK) Limited and Credit Suisse Securities (Europe) Limited (together “Credit Suisse”) are under
no obligation to ensure that such updates are brought to your attention.

The price and value of investments mentioned and any income that might accrue could fall or rise or fluctuate. Past performance is not a guide to future
performance. If an investment is denominated in a currency other than your base currency, changes in the rate of exchange may have an adverse effect
on value, price or income. You should consult with such advisor(s) as you consider necessary to assist you in making these determinations. Nothing in this
document constitutes legal, accounting or tax advice. Credit Suisse does not advise on the tax consequences of investments and you are advised to contact
a tax advisor should you have any questions in this regard. The levels and basis of taxation are dependent on individual circumstances and are subject to
change.

This document may relate to investments or services of an entity/person outside the UK, or to other matters which are not regulated by the FCA, or in
respect of which the protections of the FCA for retail clients and/or the UK Financial Services Compensation Scheme may not be available. Further details
as to where this may be the case are available on request in respect of this document. This document has been prepared from sources Credit Suisse
believes to be reliable but we do not guarantee its accuracy or completeness and do not accept liability for any loss arising from its use. Credit Suisse
reserves the right to remedy any errors that may be present in this document.

Credit Suisse its affiliates and/or their employees may have a position or holding, or other material interest or effect transactions in any securities mentioned
or options thereon, or other investments related thereto and from time to time may add to or dispose of such investments. Credit Suisse may be providing,
or have provided within the previous 12 months, significant advice or investment services in relation to the investment concerned or a related investment to
any company or issuer mentioned. Some investments referred to in this document will be offered by a single entity or an associate of Credit Suisse or Credit
Suisse may be the only market maker in such investments. This document is intended only for the person to whom it is issued by Credit Suisse. It may not
be reproduced either in whole, or in part, without our written permission. The distribution of this document and the offer and sale of the investment in certain
jurisdictions may be forbidden or restricted by law or regulation.

Investments may have no public market or only a restricted secondary market. Where a secondary market exists, it is not possible to predict the price at
which investments will trade in the market or whether such market will be liquid or illiquid. As such investments will not be listed or traded on any exchange,
pricing information may be more difficult to obtain and the liquidity of the investments may be adversely affected. A holder may be able to realise value prior
to an investment’s maturity date only at a price in an available secondary market. The Issuer of the investment may have entered into contracts with third
parties to create the indicated returns and/or any applicable capital protection (in part or in full). The investment instrument's retention of value is dependent
not only on the development of the value of the underlying asset, but also on the creditworthiness of the Issuer and/or Guarantor (as applicable), which
may change over the term of the investment instrument. In the event of default by the Issuer and/or Guarantor of the investment and/or any third party, the
investment or any income derived from such contracts is not guaranteed and you may get back none of, or less than, what was originally invested. Parties
other than the Issuer or Guarantor (as appropriate) mentioned in this document (for instance the Lead Manager, Co-structurer, Calculation Agent or Paying
Agent) do neither guarantee repayment of the invested capital nor financial return on the investment product, if nothing is indicated to the contrary.

You may have to accept smaller returns on an investment relative to a direct investment in the underlying index, basket, etc. because of the costs involved in
providing the capital protection. Such capital protection normally only applies if the investment is held until maturity. The amount of initial capital to be repaid
may be geared, which means that a fall in the underlying index or securities may result in a larger reduction in the amount repaid to investors. Where this
document relates to packaged products (such as regulated collective investment schemes), any advice offered to retail clients is based on a selection of
products from the whole of the market. Where this document relates to emerging markets you should refer to Part 3 of Section C of Credit Suisse’s Terms
and Conditions. Additional information is, subject to duties of confidentiality, available from Credit Suisse upon request.

Hedge Fund strategies may include the use of leverage (borrowing) and derivative instruments resulting in certain risks, some of which are as follows:
leveraged investments, by their nature, increase the potential loss to investors resulting from any depreciation in the value of such investments. Consequently,
a relatively small price movement in a leveraged instrument may result in a substantially greater loss to the Hedge Fund. The market in some of the
investments made as part of a Fund’s strategy may be relatively illiquid, giving rise to potential difficulties in valuing and disposing of such investments.
Information for determining the value of investments held by a Fund may not be readily available which has corresponding implications for the overall valuation
of a Fund. Accurate risk profiling of the Fund holdings may also not be readily available. Always refer to the Fund’s Prospectus before making an investment.

Credit Suisse (UK) Limited and Credit Suisse Securities (Europe) Limited are associated but independent legal and regulated entities within the Credit
Suisse Group and are authorised and regulated by the Financial Conduct Authority for the conduct of investment business in the United Kingdom. The
registered addresses of Credit Suisse (UK) Limited and Credit Suisse Securities (Europe) Limited are Five Cabot Square, London, E14 4QR and One Cabot
Square, London, E14 4QJ respectively.

If you have any questions regarding the document, please contact your Advisor.

© Credit Suisse (UK) Limited 2016.
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