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Steel - 11.40%

Telecommunications - 8.30%

Electric - 7.40%

Metal products - 6.10%

Agriculture - 3.90%

Maturities in months

Credit Ratings in % ¥

2% B AA Bucket)  49.10
20% M A (Bucket) 7.90
15% M BBB (Bucket) 20.20
° BB (Bucket) 6.00
10% Il B (Bucket) 16.80
5%
0%
01 12 23 36 69 0912 =12 .
3) Rating of underlying obligor
Sectors in % Countries in %
Fund Fund
Sovereign 19.50 USA 30.90
Engineering 11.60 United Kingdom 19.80
Steel 11.40 Germany 12.30
Telecommunications 8.30 Australia 10.50
Electric 7.40 Switzerland 6.80
Metal products 6.10 United Arab Emirates 5.40
Agriculture 3.90 Singapore 5.00
Cash/Cash Equivalents 6.00 Others 4.80
Others 25.80 Hong Kong 2.70
Turkey 1.70
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ISIN Code LU1799131781

Alternative Investment Fund Manager (AIFM)

Credit Suisse Fund Management S.A.

5, rue Jean Monnet, L-2180 Luxembourg

Depositary Bank

Credit Suisse (Luxembourg) S.A.

5, rue Jean Monnet, L-2180 Luxembourg

Central Administration

Credit Suisse Fund Services (Luxembourg) S.A.

5, rue Jean Monnet, L-2180 Luxembourg

Portfolio Manager

Credit Suisse Asset Management (Switzerland) AG
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- Performance Fee: aifl

- Redemption Fee: li#

- Depositary Bank Fee (AFuennningaw) : Tdiiu
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Website www.credit-suisse.com
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(2) lunsalAnaauuandnisufilainiAnlasan139nn13T93EMaansiugn lddanansenuatned
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HAALY ma:rmmmﬂ@mqu@mmumimmeLmuimqmﬂummmmﬂummﬂ@ﬂuLLﬂmm@\‘m@mu

o A ! Yo < v 1 1%
Uan Iﬂﬂﬂ@qqiﬁﬁ‘llﬁqqllLVU%@U@’]ﬂQO@MHQH@\WAHLL@Q

Us2IRans N9 ANAT1seUNARIRAIAAIIAITUULLNATUNGNAUALANNULTRDD

ANHIALNANNNTRATAT S UtazuANENAUIE NI NNgNAUAUAMNUT Nz AU B uar CCC-C Tat

A1899RINANINNINNINAT KA ANIAENANNTRATAT s Tl AANTIGININTY

ARSINSHANATITENRIBILF ENLRANULNAMNAUALAMNUNLTATE (Annual issuer-weighted

corporate default rates by rating)

2017 2016 2015 2014 2013 2012 2011 2010 2009 2008
IG 0.00% 0.00% 0.00% 0.06% 0.10% 0.03% 0.19% 0.10% 0.43% 0.63%
Ba 0.25% 0.13% 0.29% 0.14% 0.58% 0.14% 0.16% 0.00% 1.76% 2.34%
B 0.32% 1.64% 2.95% 0.50% 0.91% 0.54% 0.34% 0.38% 7.21% 3.99%
CCcc-C 6.43% 9.02% 6.81% 4.58% 6.22% T.77% 5.87% 8.54% 26.07% 10.69%

ansInsaaNadsenilazRfnradEaan N laniNmNAUALANYLTaNE seUINTl 1970 -

2017 (Average cumulative issuer-weighted global default rates by letter rating, 1970-2017)

1 year 2 years 3 years
IG 0.09% 0.24% 0.43%
Ba 0.92% 2.52% 4.38%
B 3.45% 8.15% 12.96%
CCC-C 10.22% 18.04% 24.64%

WHARITINN : Moody's, Credit Suisse
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