
Risk profile (SRRI) 1)
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a subfund of CS Investment Funds 3 - Class A USD & B USD

Fund manager Gonzalo Borja
Fund manager since 02.04.2012
Location Zurich
Fund domicile Luxembourg
Fund currency USD
Close of financial year 30. Sep
Total net assets (in mil.) 371.71
Inception date 31.08.2011
Management fee in % p.a. 1.20
TER (as of 31.03.2016) in % 1.41
Benchmark (BM)

JPM CEMBI Broad Diversified Composite (10/15)
Swinging single pricing (SSP) 3) Yes
Unit Class Category A

(distribution)

ISIN LU0660296467

Valor no. 13506687

Redemptions Daily
EU taxation In scope - tax

Fund 158

August 31, 2016
Switzerland

CS (Lux) Emerging Market Corporate Bond Fund

Net performance in USD (rebased to 100) and yearly performance 2)
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CS (Lux) Emerging Market Corporate Bond
Fund A Yearly or year-to-date performance respectively (Fund)

JPM CEMBI Broad Diversified Composite (10/
15)

Yearly or year-to-date performance respectively
(Benchmark)

Former Track Record of Credit Suisse (Gue) Emerging Markets Bond Fund (June 30, 2005 - May 03, 2012).

Benchmark change: 01.02.2010 from JP Morgan EMBI+ to JP Morgan CEMBI/from JPMorgan EMBI Global to JP Morgan EMBI+ (01.06.2009–01.02.2010)

Net performance in USD 2)

1 month 3 months YTD 1 year 3 years 5 years
Fund 1.40 4.48 11.87 9.23 15.55 28.92
Benchmark 1.32 4.76 10.95 9.51 20.83 31.56

Countries in %

Russia 14.20
China 10.80
Mexico 9.70
United Arab
Emirates 7.90
Brazil 7.70
India 7.00
Argentina 6.80
Colombia 6.00
Peru 5.20
Rest of
Emerging
Markets 24.70

Sectors in %

Financials 25.30
Sovereign 12.80
Oil & Gas 11.70
TMT 9.30
Real estate 7.80
Industrials 7.60
Consumer 6.60
Metals and
mining 6.30
Utilities 5.50
Others 7.10

Duration and Yield
Fund

Gross portfolio yield in % 5.63
Average remaining term to maturity in years 6.33
Modified duration in years 4.86

Credit Ratings in %

AA (Bucket) 2.40
A (Bucket) 10.70
BBB (Bucket) 36.70
BB (Bucket) 27.20
B (Bucket) 17.70
Not rated 5.30

Top 10 Holdings in %
Position Maturity as % of

assets
VTB Capital 24.10.24 2.29
Veb Finance 21.11.23 1.71
Adani Ports 29.07.20 1.36
Voto-Votorantim 25.09.19 1.32
Braskem 15.04.21 1.29
Cemex Finance 12.10.22 1.22
Fideicom Pacifico 15.01.35 1.18
SB Capital 07.02.22 1.18
YPF 28.07.25 1.16
Suam Finance 17.04.24 1.15
Total 13.86

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. The fund aims
to deliver a return that over the entire economic
cycle is higher than what could be obtained from
bonds issued by borrowers in industrialized
nations. The large investment universe
encompassing many different countries with
highly diverse risk profiles 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. This share class
provides a hedge against currency risk versus the
reference currency (USD).

Fund facts

Category B
(capital growth)

Unit class currency USD USD
LU0660296541

Bloomberg ticker CLEMMAU
LX

CLEMMBU LX

13506689
Net asset value
(NAV)

102.25 127.88

Daily

3) For more details, please refer to the relevant chapter "Net
Asset Value" of the Fund’s prospectus.

Fund statistics 2)

3 years 5 years
Annualised volatility in % 5.92 7.14
Information ratio -0.82 -0.23
Tracking Error (Ex post) 1.82 1.80
Maximum drawdown in % 4) -8.15 -8.15
4) Maximum drawdown is the most negative cumulative return
over a given time period.

Number of holdings

Default Probability Weighted Average Credit
Rating = BB
Linear Weighted Average Credit Rating = BB+

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 no risk-free investment either.
2) 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 “Important Information” mentioned at the end of this document also applies to this page.
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Contact
CREDIT SUISSE AG
Asset Management Fund Distribution
Sihlcity - Kalandergasse 4
8070 Zurich, Switzerland

Data sources: Credit Suisse, Lipper – a Thomson Reuters company
Important Information
This document was produced by Credit Suisse AG and/or its affiliates (hereafter "CS") with the greatest of care and to the best of its knowledge and belief. However, CS provides no guarantee with regard
to its content and completeness and does not accept any liability for losses which might arise from making use of this information. The opinions expressed in this document are those of CS at the time of
writing and are subject to change at any time without notice. If nothing is indicated to the contrary, all figures are not audited. This document is provided for information purposes only and is for the exclusive
use of the recipient. It does not constitute an offer or a recommendation to buy or sell financial instruments or banking services and does not release the recipient from exercising his/her own judgment. The
recipient is in particular recommended to check that the information provided is in line with his/her own circumstances with regard to any legal, regulatory, tax or other consequences, if necessary with the help
of a professional advisor. This document may not be reproduced either in part or in full without the written permission of CS. It is expressly not intended for persons who, due to their nationality or place of
residence, are not permitted access to such information under local law. Neither this document 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). Every investment involves risk, especially with regard to fluctuations in value and return. Investments in foreign currencies involve
the additional risk that the foreign currency might lose value against the investor’s reference currency. 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. Furthermore, no guarantee can be given that the performance of the benchmark will be reached
or outperformed. The representative in Switzerland is Credit Suisse Funds AG, Zurich. The paying agent in Switzerland is Credit Suisse AG, Zurich. The sales prospectus including contract documents, the
simplified prospectus and/or the Key Investor Information Document (KIID),the annual and semi-annual reports are available free of charge from Credit Suisse Funds AG, Zurich or from any branch of Credit
Suisse AG in Switzerland.
The investment funds mentioned in this publication have been established under Luxembourg law as undertakings for collective investment in transferable securities (UCITS) subject to EU Directive 2009/
65/EC, as amended. The representative in Switzerland is Credit Suisse Funds AG, Zurich. The paying agent in Switzerland is Credit Suisse AG, Zurich. Subscriptions are only valid on the basis of the current
sales prospectus, simplified prospectus or key investor information document (if established) and the most recent annual report (or half-yearly report, if this is more recent). These and the funds management
regulations and/or articles may be obtained free of charge, in English, from Credit Suisse Fund Services (Luxembourg) S.A., P.O. Box 369, L-2013 Luxembourg, from Credit Suisse Funds AG, Zurich, or
from any Credit Suisse AG bank in Switzerland.
Copyright © 2016 Credit Suisse Group AG and/or its affiliates. All rights reserved.
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