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Class UB EUR

Investment policy

Net performance in EUR (rebased to 100) and yearly performance 2

This Fund is actively managed aiming to achieve 110 10%
the highest possible return while not exceeding 108 AN A 8%
a target risk level. It reflects the optimal asset 106 6.3 / \/\ R [\/J \_/V \ 6%
allocation mix based on our latest investment 104 y \ / \//_' M~ 4%
views and the available risk below the maximum 10 Vv 2.7 0
limit. The Fund volatility is not fixed, but can -: 03 v
vary depending on investment views, level of 100 7ﬁ 0.3 —-:’ 0%
confidence therein and the overall volatility level 98 A 24 ro2%
prevailing on the markets. The Fund invests 96 2013 2014 2015 2016 2017 2018 -4%
mainly in - equities and equity-type  securities, —— CS (Lux) Target Volatility Fund EUR UB EUR [ Yearly or year-to-date performance respectively (Fund)
fixed incomes securities, money market LIBOR EUR 3M
instruments and other funds. Source: Lipper, a Thomson Reuters company
The document reflects performance of the shareclass CS (Lux) Target Volatility Fund EUR UB EUR extended with track record of
Repositioning as per April 17 2012 (Old Fund already existing, equivalent by distribution type and valuation currency retail shareclass.
name: Credit Suisse Fund (Lux) Total Return Net performance in EUR 2)
Global Long/Short Exposure (Euro)) 1 month 3 months YTD 1year 3years 5 years
Fund -0.10 -0.05 -2.42 -1.61 1.99 7.55
Fund facts Benchmark -0.03 -0.09 -0.27 -0.37 -0.94 -0.72
Fund manager Gregory Mall, Gerhard Werginz ~ Asset allocation in %
Eundt.m anager since UL 200 ) '01'22,,0,1§ Cash/Cash Equivalents Bonds Equity Alt. Inv. Total
F°°Z ';’“ = T b“”° Switzerland 0.73 - 1.44 - 2.17
F““ 5 Ormicre S2Cll Et‘;g Euroland 1383 12.68 4.96 - 31.47
ey s USA 721 2302 687 - 37.10
LESEIIENEEINEET P& Emerging Markets - 2.60 4.02 - 6.62
Total net assets (in millions) 5.35 - -
0 tion dat 57.02.0016 Asia Pacific - 1.66 - - 1.66
J:::g‘:;e:t‘:ee FEAE =g Global - 6.69 1.39 1290 20.98
0 .. .
TER (as of 31.03.2018) in % 173 Total 21.77 46.65 18.68 12.90 100.00
Benchmark (BM) LIBOR EUR 3M . . P . i o
Swinging single pricing (SSP) Yes Allocation currencies in % Top 10 holdings in %
BEUR 64.76 Position as % of
Unit Class Category UB ‘ USD 950 assets
(capital growth) Py 8' 59 Goldman Sachs 9.17
Unit class currency EUR CHF 7'81 CS Global Inflation Linked Bond Fund 6.69
ISIN number LU1144407365 B AUD 5'13 Vanguard EUR Government Bond Fund 6.49
Bloomberg ticker CTVEUBE LX Others 4'21 Ishares USD TIPS ETF 6.02
Net Asset Value 97.26 ' Vanguard US Government Index Fund 5.99
3) For more details, please refer to the relevant chapter "Net Nomura US High Yield Fund 4.48
Asset Value" of the Fund's prospectus. AXA US Short Duration High Yield Fund 4.33
Fund Statistics Schroder EURO Corporate Bond Fund 4.30
3 5 Allocation of bonds in % iShares NASDAQ 100 ETF 2.96
years years SPDR Barclays Capital Emerg. Mark. 2.60
Annualised volatility in % 3.07 3.27 Straight bonds 57.15 Local Bond EXI'F P g
Information ratio 0.21 0.43 High Yield Bonds 22.94 Total 53.03
Tracking Error (Ex post) 3.06 3.27 Inflation Linked Bonds 14.34
Maximum draw down in % 4 -3.32 -4.97 Emerging Market Bonds 5.57

4) Maximum drawdown is the most negative cumulative return
over a given time period.

Duration
Modified duration in years 5.84

1) The calculation of the risk indicator is based on the CESR/10-673 Directive. The risk indicator is based on historic and partly simulated data; it cannot be used to predict future developments. The
classification of the Fund may change in future and does not represent a guarantee. A classification into category 1 is not a risk-free investment either.

2) Historical performance indications and financial market scenarios are not reliable indicators of future performance. The performance data do not take into account the commissions and costs incurred on the

issue and redemption of fund units.
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The information provided herein constitutes marketing material. It is not investment advice or otherwise based on a consideration of the personal circumstances of the addressee nor is it the result of objective
or independent research. The information provided herein is not legally binding and it does not constitute an offer or invitation to enter into any type of financial transaction.

The information provided herein was produced by Credit Suisse Group AG and/or its affiliates (hereafter "CS") with the greatest of care and to the best of its knowledge and belief.

The information and views expressed herein are those of CS at the time of writing and are subject to change at any time without notice. They are derived from sources believed to be reliable.

CS provides no guarantee with regard to the content and completeness of the information and does not accept any liability for losses that might arise from making use of the information. If nothing is indicated
to the contrary, all figures are unaudited. The information provided herein is for the exclusive use of the recipient.

Neither this information nor any copy thereof may be sent, taken into or distributed in the United States or to any U. S. person (within the meaning of Regulation S under the US Securities Act of 1933, as
amended).

It may not be reproduced, neither in part nor in full, without the written permission of CS.

CS (Lux) Target Volatility Fund EUR UB EUR: This fund is domiciled in Luxembourg. The representative in Switzerland is Credit Suisse Funds AG, Zurich. The paying agent in Switzerland is Credit Suisse
(Schweiz) AG, Zurich. The prospectus, the simplified prospectus and/or the Key Investor Information Document (KIID) and the annual and half-yearly reports may be obtained free of charge from the
representative or from any branch of Credit Suisse AG in Switzerland.

Important information for investors in Spain

The fund CS (Lux) Target Volatility Fund EUR UB EUR is registered at the Comisién Nacional del Mercado de Valores for distribution in Spain by registered distributors. The prospectus, the key investor
information document or the document replacing it in the home country of the fund, the management regulations or bylaws and the annual and/or semi-annual reports are available free of charge from
registered distributors, such as Credit Suisse International, Sucursal en Espafia and/or Credit Suisse AG, Sucursal en Espafia, with registered office at calle Ayala 42, 28001 Madrid, Espafia. Investors should
carefully read and analyze the mentioned documents, if necessary with the help of a professional advisor. In Spain, this material is distributed by CS AG, Sucursal en Espafia.

Copyright © 2018 Credit Suisse Group AG and/or its affiliates. All rights reserved.



