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Fund information Fund details
Fixed income
| | Investment Manager Andreas Fischer
1 2 7 3 14 406 Fund launch date 156.09.2021
Fund total net assets in USD Share class launch date 07.12.2021
Share class DA
|
Share class TNA, USD Share class NAV, USD All-In fee in % Sharé class cuTrency . U$D
3'848'837 935.44 0.1175% Distribution policy Distributing
Fund domicile Luxembourg
ISIN LU2352594357
Benchmark JP Morgan ESG CEMBI Broad Diversified 1-3Y

Investment Policy

The fund invests primarily in corporate bonds, and to a limited extent in U.S. dollar-denominated bonds issued by sovereign borrowers in developing nations. In general, the fund has a focus on
bonds with a maturity of up to 5 years and its overall maximum allowed interest rate duration is 2.5 years. Overall credit spread duration can be up to 3 years and the fund may use derivative
instruments in order to reduce its interest rate risk. The investment universe encompasses many different countries, offers interesting investment opportunities and allows for a broad
diversification. While countries are evaluated using a top-down approach, individual investments are evaluated using a bottom-up analysis. The fund is actively managed in terms of its investment
approach.

Performance overview

According to MiFID standards (Markets in Financial Instruments Directive) no performance figures shall be
made available to investors if the product was launched less than twelve months ago.

Key risk figures Key risk figures

Portfolio Benchmark Portfolio Benchmark
Modified duration 1.83 1.71 Linear weighted average credit rating BB+ BB+
Yield to Maturity / Yield to Worst 5.70% / 5.66% 5.72% / 5.70% Number of securities 123 458
Average maturity in years 2.10 1.92
Potential Risks Risk status*

SRRI metric
The Fund's risk and reward profile does not reflect the risk inherent in future circumstances that differ from what the Fund has experienced in

the recent past. This includes the following events which are rare but can have a large impact.

. Credit risk: Issuers of assets held by the Fund may not pay income or repay capital when due. Part of the Fund's investments may
have considerable credit risk.

. Liquidity risk: Assets cannot necessarily be sold at limited cost in an adequately short timeframe. The Fund's investments may be
prone to limited liquidity. The Fund will endeavor to mitigate this risk by various measures.

. Counterparty risk: Bankruptcy or insolvency of the Fund’s derivative counterparties may lead to payment or delivery default. The
Subfund will endeavor to mitigate this risk by the receipt of financial collateral given as guarantees.

. Event risk: In the case a trigger event occurs contingent capital is converted into equity or written down and thus may loose

substantially in value.
The product'’s investment objectives, risks, charges and expenses, as well as more complete information about the product, are
provided in the prospectus (or relevant offering document), which should be read carefully before investing.

. Operational risk: Deficient processes, technical failures or catastrophic events may cause losses.

. Political and Legal risks: Investments are exposed to changes of rules and standards applied by a specific country. This includes
restrictions on currency convertibility, the imposing of taxes or controls on transactions, the limitations of property rights or other
legal risks. Investments in less developed financial markets may expose the Fund to increased operational, legal and political risk.

. Sustainability risks: Sustainability risks are environmental, social or governance events or conditions can have a material negative
effect on the return, depending on the relevant sector, industry and company exposure.

The product'’s investment objectives, risks, charges and expenses, as well as more complete information about the product, are provided in the
prospectus (or relevant offering document), which should be read carefully before investing.
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Asset breakdown - by risk country

In % of total economic exposure

Asset breakdown - by regions

In % of total economic exposure

Portfolio Benchmark goortiio M Portfolio Benchmark et tfolio M
Colombia 10,07 395 [ Latin America 36.73 2109 |
Brazil 7.71 271 [ Asia 24.11 4177 |—
Chile 7.67 433 [ Middle East 15.11 1819 [
Turkey 7.39 1062 [ Europe 14.42 1536 [
United Arab Emirates 5.46 634 | Africa 6.54 360 [
Mexico 5.17 208 [ Cash 3.08 na ™
India 5.02 416 | Others 0.00 wa |
South Africa 4,97 170 |
China 4.77 71 | Asset breakdown - by WAL bucket
Peru 4.45 1.87 F In % of total economic exposure
Oman 3.80 1.51 F Portfolio Benchmark e Crfolio M
Cash 3.08 n/a F <yr 24.44 12.36 F
Qatar 3.06 269 [ 1-3yrs 51.03 87.07  |M—
Saudi Arabia 2.80 33 |* 35yrs 24.52 057  [m—
Others 24.59 4753 [F— Others 0.00 wa |
Asset breakdown - by rating bucket Asset breakdown - by 1PM sector
In % of total economic exposure In % of total economic exposure
Portfolio Benchmark pohartioio M Portfolio Benchmark e Crtfolio M
AA 0.49 204 | Financials 36.52 49.16  |E—
A 9.08 2094 | ™T 13.86 706 [Fe
BBB 36.52 0880 |FEEEE— 0il & Gas 10.40 1080 [
BB 24.99 1938 [F—— Metals & Mining 7.78 130 [
B 21.84 1580  |F— Real Estate 7.18 750 [
CCC & Below 3.80 9ss [ Industrial 5.3 445 |
Not rated 0.18 207 | Consumer 3.44 639 |4
Cash & FX 3.08 n/a F Cash and Cash 308 n/a r
Others 0.00 va | Equivalents
Sovereign 2.89 n/a F
Pulp & Paper 2.85 100 |®
Utilities 2.76 783 [*
Others 401 4220 |=
Top 10 positions
In % of total economic exposure
Instrument Name ISIN Coupon p.a. Maturity date Weight
PCCW-HKT CAPITAL NO 5 LTD XS0900763029 3.76% 08.03.2023 2.24%
INVERSIONES CMPC SA USPB8072AGT1 4.38% 15.05.2023 2.03%
GOLD FIELDS OROGEN HOLDINGS (BV) X$1993827135 5.13% 16.05.2024 1.85%
BHARAT PETROLEUM CORP LTD XS0848436365 4.63% 25.10.2022 1.83%
PTT GLOBAL CHEMICAL PCL USY7150WAA37 4,95% 19.00.2022 1.83%
BANCO SANTANDER MEXICO SA (MEXICO) USP1507SAC19 4.13% 09.11.2022 1.82%
NATIONAL BANK OF UZBEKIS XS2242418957 4.85% 21.10.2025 1.70%
MAF GLOBAL SECURITIES LTD XS1064799841 4.75% 07.06.2024 1.65%
SUAM FINANCE BV USN8370TAA4S 4.88% 17.04.2024 1.65%
ECOPETROL SA US279168AL39 5.38% 26.06.2026 1.63%
Top 10 issuers
In % of total economic exposure
in %
ECOPETROL SA 2.62
PCCW-HKT CAPITAL NO 5 LTD 2.40
INVERSIONES CMPC S.A. 2.18
OMAN SULTANATE OF (GOVERNMENT) 2.15
GOLD FIELDS OROGEN HOLDINGS (BVI) LTD 1.99
BHARAT PETROLEUM CORPORATION LTD 1.96
PTT GLOBAL CHEMICAL PCL 1.96
BANCO SANTANDER MEXICO SA INSTITUCION DE BANCA MULTIPLE 1.95
BANCOLOMBIA SA 1.88
NATL BK FOR FOREIGN ECONOMIC ACTIVITY OF THE REP OF UZBEKISTAN 1.82

ESG Portfolio Summary

This fund promotes environmental, social and governance (ESG) characteristics (within the meaning of Art. 8 of Regulation (EU) 2019/2088). It applies the CSAM Sustainable Investing Policy
(www.credit-suisse.com/esg) to combine the most material ESG factors with traditional financial analysis to calculate an ESG integrated credit rating, which serves as the basis for a bottom-up

security selection process.
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ESG Characteristics

ESG Benchmark ESG Integration Engagement Exclusion Criteria Proxy Voting
Applied criteria i W W W O
ESG overview
According to MSCI ESG methodology
Portfolio Benchmark
Overall ESG quality rating BBB BBB
Overall ESG quality score 5.57 5.42
Coverage for MSCI Rating/Scoring 85.04% 85.26%
Key identifiers Key facts
Bloomberg ticker CRSDBDA LX  Fund management company Credit Suisse Fund Management S.A.
ISIN LU2352594357  UCITS Yes
Valor no. 112108665  Accounting year end 31. October
Benchmark JP Morgan ESG CEMBI Broad Diversified 1-3Y  Securities lending Yes
Benchmark Bloomberg ticker JESGCE13  Ongoing charges 1.10%
Subscription notice period daily
Subscription Settlement Period T+3
Redemption notice period daily
Redemption Settlement Period T+3
Distribution frequency Annually
Distribution currency usD
Closing Time 15:00 CET

Swinging single pricing (SSP*)

Sales registration

partial swing NAV

Austria, Switzerland, Germany, Spain, France, ltaly,
Luxembourg, Singapore, Australia, Bahrain
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Glossary

The calculation of the ongoing charge is based on the Committee of European Securities Regulators/10-674 Directive. For a maximum of 12 months from December
31, 2020, the ongoing charges figure is based on estimated expenses. From December 2021, the ongoing charges figure is based on last year's expenses for the
year ending December 2021. It excludes performance fees and portfolio transaction costs, except in the case of an entry/exit charge paid by the Fund when buying
or selling shares/units in another collective investment undertaking

ESG Score which is provided by MSCI ESG, is measured on a scale from O (very poor) to 10 (very good). The Overall ESG Quality Score does not correspond directly
to the presented underlying Environment, Social and Governance Pillar scores. The Pillar scores are derived on an absolute basis, while the Overall ESG Quality Score

Ongoing Charges

ESG Score is adjusted to reflect the industry-specific level of ESG risk exposure. Since Pillar scores are absolute, and Overall scores are relative, the first cannot be averaged to
derive the latter

ESG aware This product undertakes investments that explicitly assess and integrate the sustainability characteristics of companies in the investment process.

Disclaimer*

Swinging Single Pricing For more details, please refer to the relevant chapter “Net Asset Value” of the fund’s prospectus
Applied ESG Characteristics For further information on the methodology applied to assess the ESG characteristics of the investments, please refer to www.msci.com/our-solutions/esg-investing/

The calculation of the risk indicator is based on the Committee of European Securities Regulators/10-673 Directive. The risk indicator is based on historic and partly
SRRI 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 no risk-free investment either.

CREDIT SUISSE

Want to learn more?
Visit: https://credit-suisse.com/fundsearch
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This material constitutes marketing material of Credit Suisse Group AG and/or its affiliates (hereafter "CS").
This material does not constitute or form part of an offer or invitation to issue or sell, or of a solicitation of an offer to subscribe or buy, any securities or other financial instruments, or enter into any
other financial transaction, nor does it constitute an inducement or incitement to participate in any product, offering or investment.

Nothing in this material constitutes investment research or investment advice and may not be relied upon. It is not tailored to your individual circumstances, or otherwise constitutes a personal
recommendation.

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 where legally possible 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.

The information provided in this material may change after the date of this material without notice and CS has no obligation to update the information.

This material may contain information that is licensed and/or protected under intellectual property rights of the licensors and property right holders. Nothing in this material shall be construed to
impose any liability on the licensors or property right holders. Unauthorised copying of the information of the licensors or property right holders is strictly prohibited.

The full offering documentation including, the prospectus or offering memorandum, the key investor information document (KIID), the basic information document (Basisinformationsblatt) for Swiss
products, the fund rules, as well as the annual and bi-annual reports ("Full offering documentation"), as the case may be, may be obtained free of charge in the languages listed below from the
legal entity/entities indicated below or where available via FundSearch (credit-suisse.com/fundsearch).

"Information on your local distributors, representatives, information agent, paying agent, if any, and your local contacts in respect of the investment product(s) can be found below.

The only legally binding terms of any investment product described in this material, including risk considerations, objectives, charges and expenses are set forth in the prospectus, offering
memorandum, subscription documents, fund contract and/or any other fund governing documents.

For a full description of the features of the products mentioned in this material as well as a full description of the opportunities, risks, and costs associated with the respective products, please refer
to the relevant underlying securities prospectuses, sales prospectuses, or other additional product documents, which we will be pleased to provide to you at any time upon request.

This material may not be forwarded or distributed to any other person and may not be reproduced. Any forwarding, distribution or reproduction is unauthorized and may result in a violation of the

U.S. Securities Act of 1933, as amended (the “Securities Act”). The securities referred to herein have not been, and will not be, registered under the Securities Act, or the securities laws of any
states of the United States and, subject to certain exceptions, the securities may not be offered, pledged, sold or otherwise transferred within the United States or to, or for the benefit or account
of, U.S. persons.

France:

Important information: The investment fund described in this marketing material (hereafter the “Fund”) has been authorized as a UCITS by the Commission de Surveillance du Secteur Financier in
accordance with Directive 2009/65/EC as amended.

For French investors: The Fund has been notified for marketing in France to the Autorité des marchés financiers and may be distributed to investors in France. Subscriptions may only be validly
made on the basis of the key investor information document ("KIID") currently in effect.

Israel (not mandatory disclaimer):

NOTICE TO INVESTORS IN ISRAEL
This document has not been approved by the Israel Securities Authority and will only be distributed to Israeli residents in a manner that will not constitute ""an offer to the public"" under sections
15 and 16a of the Israel Securities Law, 5728-1968 ("'the Securities Law"") or section 25 of the Joint Investment Trusts Law, 57564-1994 (""the Joint Investment Trusts Law ""), as applicable.
The Products are being offered to a limited number of investors (35 investors or fewer during any given 12 month period) and/or those categories of investors listed in the First Addendum (*"the
Addendum™) to the Securities Law, (""Sophisticated Investors") as may change from time to time.

This document may not be used for any other purpose, nor be furnished to any other person other than those to whom copies have been sent. Any offeree who purchases a Product is purchasing
such Product for its own benefit and account and not with the aim or intention of distributing or offering such Product to other parties (other than, in the case of an offeree which is a Sophisticated
Investor by virtue of it being a banking corporation, portfolio manager or member of the Tel-Aviv Stock Exchange, as defined in the Addendum, where such offeree is purchasing Product for another
party which is a Sophisticated Investor). Nothing in this document should be considered investment advice or investment marketing as defined in the Regulation of Investment Counselling, Investment
Marketing and Portfolio Management Law, 5755-1995.

Investors are encouraged to seek competent investment counselling from a locally licensed investment counsel prior to making the investment. As a prerequisite to the receipt of a copy of this
document a recipient shall be required by the Fund to provide confirmation that it is a Sophisticated Investor purchasing Products for its own account or, where applicable, for other Sophisticated
Investors.

This document does not constitute an offer to sell or solicitation of an offer to buy any securities other than the Shares offered hereby, nor does it constitute an offer to sell to or solicitation of an
offer to buy from any person or persons in any state or other jurisdiction in which such offer or solicitation would be unlawful, or in which the person making such offer or solicitation is not qualified
to do so, or to a person or persons to whom it is unlawful to make such offer or solicitation."

In addition, there may be conflicts of interest with regard to the investment.

In connection with the provision of services, Credit Suisse AG and/or its affiliates may pay third parties or receive from third parties, as part of their fee or otherwise, a one-time or recurring fee
(e.g., issuing commissions, placement commissions or trailer fees).

Prospective investors should independently and carefully assess (with their tax, legal and financial advisers) the specific risks described in available materials, and applicable legal, regulatory, credit,
tax and accounting consequences prior to making any investment decision.

The alternative investment fund manager or the management company, as applicable, may decide to terminate local arrangements for the marketing of the shares/units of a fund, including
terminating registrations or notifications with the local supervisory authority.

A summary of investor rights for investing in Luxembourg can be obtained via www.cssf.lu/en/consumer/, local laws relating to investor rights may apply.

Copyright © 2021 CREDIT SUISSE GROUP AG and/or its affiliates. All rights reserved.

* Legal entity, from which the full offering documentation, the key investor information document (KIID), the fund rules, as well as the annual and bi-annual reports, if any, may be obtained free of
charge.
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Credit Suisse AG, Sucursal en Espafia”
Calle Ayala 42, 28001 Madrid, Espafia

Switzerland Representative for Lux funds and Management Paying Agent (for Luxembourg funds), custodian (for Regulator / Supervisor legal entity:
Company (Fondsleitung) for Swiss funds Swiss funds) and Distributor - if this material is Swiss Financial Market Supervisory
Credit Suisse Funds AG * distributed by: Authority (FINMA)
Uetlibergstrasse 231 Credit Suisse (Schweiz) AG
CH-8070 Zurich Paradeplatz 8
CH-8001 Zurich
Distributor - if this material is distributed by: Distributor - if this material is distributed by:
Credit Suisse AG Credit Suisse Asset Management (Switzerland) Ltd.
Paradeplatz 8 Kalandergasse 4
CH-8001 Zurich CH-8045 Zurich
Austria Paying and Information Agent Distributor (AM) - if this material is distributed by:
UniCredit Bank Austria AG * Credit Suisse (Deutschland) AG
Schottengasse 6-8, Taunustor 1
A-1010 Wien D-60310 Frankfurt am Main
Distributor (PB) - if this material is distributed by:
CREDIT SUISSE (LUXEMBOURG) S.A.
ZWEIGNIEDERLASSUNG OSTERREICH, Kéamtner Ring
11-13, A-1010 Vienna, Austria
Germany Information Agent, Distributor - if this material is Paying Agent
distributed by: Credit Suisse Fund Services (Luxembourg) S.A.
Credit Suisse (Deutschland) AG * 5, rue Jean Monnet,
Taunustor 1 L-2180 Luxembourg
D-60310 Frankfurt am Main
United Distributor - if this material is distributed by: Regulator / Supervisor legal entity:
Kingdom Credit Suisse Asset Management Limited” Financial Conduct Authority (FCA)
One Cabot Square London E14 4QJ 12 Endeavour Square
United Kingdom London E20 1IN
United Kingdom
Tel: +44 207 066 1000
Website: https://www.fca.org.uk/
Israel Distributor - if this material is distributed by:
CREDIT SUISSE FINANCIAL SERVICES (ISRAEL) LTD
The Museum Tower 4 Berkovitz Street 10th Floor Tel
Aviv 6423806 Israel
Luxembourg Distributor (AM) - if this material is distributed by: Regulator / Supervisor legal entity:
Credit Suisse Fund Management S.A.* Commission de Surveillance du Secteur
5, rue Jean Monnet Financier (CSSF)
Luxembourg 2180 110 Route d'Arlon
Luxembourg L-1150 Luxembourg
Luxembourg
Tel: +352 2625 11
Fax: +352 2625 1
Website: https://www.cssf.lu/
Distributor (PB) - if this material is distributed by: Regulator / Supervisor legal entity:
CREDIT SUISSE (LUXEMBOURG) S.A.* Commission de Surveillance du Secteur
5, rue Jean Monnet Financier (CSSF)
L-2180 Luxembourg 110 Route d'Arlon
L-11560 Luxembourg
Luxembourg
Tel: +352 2625 11
Fax: +352 2625 1
Website: https://www.cssf.lu/
Netherlands Distributor (PB) - if this material is distributed by: Distributor (AM) - if this material is distributed by:
CREDIT SUISSE (LUXEMBOURG) S.A., Netherlands CS Fund Management S.A., Netherlands Branch
Branch Honthorststraat 19
Honthorststraat 19 1071 DC Amsterdam
1071 DC Amsterdam, the Netherlands Netherlands
France Management Company Distributor (PB) - if this material is distributed by: Regulator / Supervisor legal entity:
Credit Suisse Fund Management S.A. Credit Suisse (Luxembourg) S.A., France Branch” Autorité des marchés financiers (AMF)
5 rue Jean Monnet 86, Boulevard Haussmann CS 40047 Paris 75008 - 17, place de la Bourse - F-75082 Paris
L-2180 Luxembourg+ France Cedex 02
France
Tel: (+33 1) 53 45 60 00
Fax: (+33 1) 53 45 61 00
Website: www.amf-france.org/
Centralizing Correspondent Distributor (IB) - if this material is distributed by:
BNP Paribas Securities Services CREDIT SUISSE BANK (EUROPE), S.A., PARIS BRANCH*
3 rue d'Antin 86, Boulevard Haussmann
76002 Paris 75008 Paris
Italy Paying Agent Distributor - if this material is distributed by:
Allfunds Bank, S.A.U. Succursale di Milano, State Street CREDIT SUISSE (ITALY) S.P.A.*
Bank International GmbH - Succursale Italia, Banca Sella Via Santa Margherita, 3
Holding S.p.A 20121 Milano, ltaly
csam@credit-suisse.com
www.credit-suisse.com/it
Distributor (IB) - if this material is distributed by:
CREDIT SUISSE BANK (EUROPE), S.A., Italian Branch
via Santa Margherita 3
20121 Milano, Italy.
customerservice.csi@credit-suisse.com
www.credit-suisse.com/it
Spain Distributor - if this material is distributed by: Regulator / Supervisor legal entity:

Comision Nacional del Mercado de Valores
("CNMV")

Edison, 4, 28006 Madrid

Spain

Tel: 34 91 585 15 00

Website: https://www.cnmv.es/
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