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nadn Credit Suisse Nova (Lux) Supply Chain Finance High Income Fund (ﬂ@muwﬁ“ﬂ)

Others - 35.

Mining - 6.00%
Cash/Cash Equivalents - 6.10%

Maturities in months

Steel - 10.00%

Software - 6.90%
Engineering - 6.20%

Telecommunications - 6.00%

Credit Ratings in % ¥

25% B AA Bucket)  51.40
20% M A (Bucket) 16.70
15% M BBB (Bucket) 14.80
’ BB (Bucket) 3.30
10% M B (Bucket) 13.80
0%
o1 12 23 36 69 912 =12
3) Rating of underlying obligor

Sectors in % Countries in %
Fund Fund
Sovereign 12.60 USA 33.00
Transportation 11.00 Australia 19.40
Steel 10.00 United Kingdam 13.70
Software 6.90 Switzerland 11.10
Engineering 6.20 Germany 6.30
Telecommunications 6.00 Singapore 4.10
Mining 6.00 Others 410
Cash/Cash Equivalents 6.10 United Arab Emirates 3.60
Others 35.20 Hong Kong 3.40
France 1.30
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v v !
o A ¥ =

Ml Aruannsngdeyanidullaqiiulan www.weasset.co.th

a

WE-FIN-UI




4
@ AMETTNLUEN

1 = =l 1 dl Vo
* ANETTHLUENNNANTENLADNARNDLILLNUN QEM’QZVLL’W?U

AIUU ATUAINANIUNNNTEENIALAIEIINBENAINAIINAUN1TAIYU *

I o~ a ] 1
ANEFTNIULNNLFTENINUAINNBINUTIN (% AaLluas NAV)

ArsssuLdeunGenNUIINNBINLIIY
gaamliiiu 4.28 gaanliiiiu 4.28

-
gu=
=
'I.Eg é
= =
= g el 2.14
= .2 —_—
.-_H -E -
E 8 geaalaifiu 107
e JE 0.5671
0:321 gagmialny 0107
-& 00321 0.214

$18N19 fagn it BITEEY

ANsIsNITNNIgTNY a8 13

1 = o A A s s
ANGIINIHENNNIFUTR AL Tads [ty

] = o P \ o | = | =
ARG L BV ST LT AR DIV MIC Tads [ty

] = o = | 1=l 1=l
ANB9INIHENN UL ABUMNE AN WeeN Tad g

| = A a P = P a Al =
ANB9INIHENN19TaY pINIeNzIDauEEn pNIIENzLDEuEena
NNTEILUB :
ANBITNITINAINANNIINNNHYAAIAN NBgINaRnIzisantEaulauda

12

WE-FIN-UI



ANETTHLIULNNDINUNAN

A5 HBUYDINDIVUVAN
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asanliiiu 0.35

0.35

o

ANSITUMIBUNSENNUDIY
% maUvad NAV

naELue)  ANsssNitenuazAn ldanadnAtyesnanu
- Sales charge: tdifivt 0.50%
- Management Fee: uifin 0.35% siall Inganaidumeinau 19l Arassuiaunisdanisnizaniiulfisuarsssuiiaud
1 v 1 R . v o o Y o o 1 %
a1g/l3iln Central Administration HAANITNBIANITAIVIU LACHANITUUILILLAD
- Performance Fee: &

. 1l
- Redemption Fee: aifl

. o [ o a S a’/j dsj ' I = o

- Depositary Bank Fee (§jfuelinningdauw) : laiifin 0.10% sial isll a1aluisandsssuitlonnsinganis uay
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spread 184 ICE BoFAML BB-CCC 1-3 Year US High Yield Index datdusaleuifiey (reference
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NBINURLALNNATIANUFIEA L UTI981 5 1] A -0.05

ANMNHUNIULRINANITANLUUIY (standard deviation) Ad 0.22

b
L

AN UNIUTDIAIUANHANITANUUVINULAZATUTIR (Tracking Error : TE) A2 N/A

dszinnnausiaiva lflFauiauaanisnisailuny m qpae Aa

Miscellaneous

HANITAL U NEAUUAILL TN UYA
AsuaRINAnNsAuuSaunsauuuTnuym s Ul 30 suanaN 2562

namu Yearto Date 3w Percentile 6oy Percentile 17  Percentile 3T Percentile 57 Percentile 100 Percentile RauAsara
HERTULLNEITUTI 0.56% 0.51%
HEREULILATE R 0.76% 0.77%
ATAILTBINBY 0.19% 0.22%
rraw eI In 0.21% 0.21%
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Net performance in USD (rebased to 100) and yearly performance

107 7%
106 6%

105 - _— 5%
104 / 4%
103 3%
102 — 2%

101 // o
100 0%

2018 2019
CS Nova (Lux) Supply Chain Finance High Income Yearly or year-to-date performance respectively
Fund IB USD (Fund)
No Benchmark Yearly or year-to-date performance respectively
(Benchmark)

Net performance in USD "

1 month 3 months YTD 1 year 3 years 5 years
Fund 0.35 0.86 4.32 4.32 - -

NNLLB

1. unaanNTediags www.credit-suisse.com tu Jui 31 fuaAN 2562
o a A ayy a A o o a

2. uannennifivauluenn JlAduaEugunan1sa 1 BusluewAn
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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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21E109ATNANINNINNINATAIHAFBANIRENAINNITHANAT 19z AT ANTNgININT

ARSINSHANATITENUIBILF ENLRANULNAMNAUALAMNUNLTRTE (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%

ansnisanlndiszuillnaiafarasgaannilanuiismuauauANldane seudnel 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%

UMAIAN : Moody’s, Credit Suisse
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