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Net performance in CHF (rebased to 100) and yearly performance

This investment group's objective is to generate an
appropriate return in Swiss francs by taking advan-
tage of the possibilities for international diversifica-
tion. It invests worldwide in fixed and variable-rate
securities, equities, and indirect real estate invest-
ments. Equity investments comprise between 15%
and 35% of the net assets. The unhedged portion of
investments with foreign currency exposure may not
exceed 30% of the net assets.

The investment group meets the investment regula-
tions under the Ordinance on Occupational Retire-
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Yearly or year-to-date performance respectively (CSA)

Net performance in % measured in CHF

ment, Survivors' and Disability Pension Plans (BVV 1 month 3 months YTD 1year 3years 5years 10years 3years 5 years 10 years
2) and the Ordinance on Investment Foundations p.a. p.a. p.a.
) - CSA 0.30 2.21 2.46 6.54 10.61 16.10 37.94 3.41 2.8 3.27
(OFP) insofar as these are applicable. Benchmark 020 260 100 657 1323 1831 49.19 4202 _ 3.42 _ 4.08
Key Figures Currencies in % (after hedging) Duration and Yield
Investment managg; oot Christon. R Diagel W CHE 8068 Modified duration in years 4 5.29
Investment managerrlssi:se e T e ‘\\\ B USD 9:69 4) Duration calculated on Bonds and Money Market.
31.12.2007, 31.12.2011 M EUR 2.97 T Holdi
Investment manager location Zurich, Zurich JPY 2.98 Oop Holdings
Currency CHF M GBP 0.84 Position Maturity as % of
Close of financial year 30. June H AUD 0.69 assets
Inception date 25.11.1997 u 8@? ggg CSA Real Estate CH 7.02
All-In fee in % 1.15 ers E CSRE Fd Intl 2.45
Total expense ratio TER KGAST 1.21 CSA Real Estate Germany 2.31
(as of 30.06.2020) in % p.a. 3 . i Nestlé 2.95
Subscription / Redemption Daily Benchmark Allocation in % CSA Real Estate Switzerland 1.85
Benchmark (BM) CB CSA Mixta-BVG Defensiv FTSE 3-Month Swiss Franc Eurodeposit 500  Commercial
Valor no. 788833 SBI AAA-BBB (TR) 53.00 Switzerland Treasuw Bill 19.08.21 1.68
ISIN CHO0007888339  JPM GBI Global Traded 6.00  Roche Holding 1.66
Bloomberg ticker CSABVGD SW SPI (TR) 13.00 CS 1almmo PK 1.66
Reuters 788833X.CHE  MSCI AC World ex Switzerland (NR) 1200  Switzerland Treasury Bil 15.07.21 1.37
Appropriation of revenues Capitalization ~ CB CSA Real Estate Switzerland (TR) 8.00  Novartis 1.32
Issue price 1'889.02  CB German Monthly Open Ended Funds 300 Total 23.47
Redemption price 1'889.02  (OFIX) all (TR) (CHF-Hgd)
TNA value of the investment group (in min)737.59
3) Total expense ratio TER KGAST: This is the total ~ Asset Types in %
expense ratio (TER KGAST) for the most recently - ypo 2 -
completed fiscal year; it provides no guarantee of Nominal values CSA Benchmark Compared with benchmark
future level. Cash/Cash Equivalents 8.57 5.00 3.57
q
Statistical figures Mortgages Switzerland 2.64 - 2.64
Bonds CHF 39.41 53.00 -13.69
- — 1 year Syears 10 years Bonds foreign countries FX 6.27 6.00 0.27
Annualized volatility in -~ 3.05 4.19 3.75 Total nominal value 56.89 64.00
% - - Tangible assets CSA Benchmark Compared with benchmark
Information ratio 004 084 089 Eqities Switzerland 13.35 13.00 0.35
Tractk'”g Error (Ex 0.95 0.97 096 Equities Europe 3.10 1.74 136
?OS )k - 3 Equities USA 7.06 7.20 -0.16
a;atz)mg rror (Ex ' B " Equities Canada 0.45 0.34 0.11
- - Equities Japan 0.90 0.82 0.08
’;zag'm“m drawdown in -1.09 6.73 678 Equities Pacific ex Japan 0.37 0.38 -0.01
- Equities Emerging Markets 1.74 1.60 0.24
gzgpe ratio gg; ?‘S‘? g)'gg Real Estate Switzerland 10.79 8.00 2.79
Aoha 010 007 004 RealEstate foreign countries 5.35 3.00 2.35
P - - - Total tangible assets 43.11 36.00

1) Historical performance indications and financial market scenarios are not reliable indicators of current or future performance. The performance data does not take into
account the commissions and costs incurred on the issue and redemption of fund units.
2) Maximum aggregate loss within the measurement period, re?ardless of temporary partial recoveries.

The disclaimer mentioned at the end of this document also app

ies to this page.
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ESG Rating vs Benchmark 9 Portfolio Summary ©

ESG E s G This product does not invest in companies which are involved in the development or production of nuclear, biological,
and chemical warfare agents, anti-personnel mines and cluster bombs according to the exclusion list from the Swiss

Association for Responsible Investments (SVVK - ASIR).
Fund AA BBB BBB A
Applied ESG Characteristics 7
0 ESG Benchmark M ESG Integration M Engagement
BM A BBB BBB BBB M Exclusion Criteria ¥ Proxy Voting
ESG Rating in Percent vs Benchmark 19
ESG Breakdown & Score g
Overall Score 7.3
Environment 5.7 34% %
Climate Change 6.2 s
Env. Opportunities 5.4 o2
Natural Capital 5.5 20% g9,
Pollution & Waste 5.1
Social 5.7 9% 9%
Human Capital 5.2 5% 4%
Product Liability 54 || - Cwmem 0% 0%
Social Opportunities 4.8 AAA AA A cce N/A
Stakeholder Opposition 5.9 CSA Mixta-BVG Defensiv B CSA Mix‘fa-BVG Defensw - Custcmlzed Benchmark
Governance 5.8 :
Corporate Behavior 0.0 Top 10 Holdings
Corporate Governance 0.0 Holding Name Weight ESG Rating Cont.Flag E S G
K CS RE Switzerland A CHF 7.0% 5
ESG Controversies Flag 9 CS RE FUND INTERNATIONAL CHF 25% r
CSA RE GERMANY EUR 2.3% 4
Nestle 2.3% AA
FUNd . Green (40.4% vs. 45.2%) CSA RE SWITZERLAND COMMER CHF 1.8% &
Yellow (6.6% vs. 9.0%) Switzerland 1.7% AA
gfzﬂ%e 1(1/5-7%ng-°/1)8-6%> Roche Holding AG 1.7% A
m Red (0.1% vs. 0.6% " " "
BM Not rated (37.1% v, Credit Suisse 1a Immo PK 1.6% 5
26.6%) Switzerland 1.4% AA
Novartis AG 1.3% A
ESG Climate Score 1" Carbon Emission Intensity 12)
5.0 Tons CO2-equivalent emissions per $m revenues
45 Portfolio: 66.5 / Benchmark: 81.1
40 1'200 2.0%
35 9
3.0 . 1'000 1.5%
. o Z 1.0%
Portfolio 2.4°C gg 2.3°C Benchmark g 800 0.5%
15 £ o
10 g 60 0.0% £
05 P 0.5% 3
< 400 2
0o 2 -1.0% 2
2 £ 200 -1.6%
=2 S & & R ) © \'&l 20%
O : @ &
mﬁ?@&iﬁ‘&ﬁ 00‘9@\05 «® o ‘\o\\«b\o@\‘\'b z S
0\%‘} ’\
Portfolio weighted average CO2 emission intensity (Ihs) —e— Active weight (rhs)
M Benchmark weighted average CO2 emission intensity (lhs)
Legend

5) ESG Rating which is provided by MSCI ESG, is measured on a scale from AAA (highest rating) to CCC (lowest rating). The rating is based on the underlying company’s exposure to
industry specific sustainability risks and their ability to mitigate those risks relative to their peers. The overall portfolio rating is calculated on an industry relative basis while the underlying
individual E,S and G ratings are absolute. Hence, the overall rating cannot be seen as an average of the individual E, S and G ratings.

6) For more information on the applied norms-based exclusions please refer to: www.svvk-asir.ch © In the absence of suitable and/or liquid equity index futures on ESG indices, the
Sub-Fund / Fund may use equity index futures, which refer to traditional indices (non-ESG) in order to reduce various risks, for efficient portfolio management and as a way to gain or reduce
market exposure.

7) 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/

8) 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 is adjusted to reflect the industry-specific level of sustainability risk exposure. Since Pillar scores are absolute, and Overall scores are relative, the
first cannot be averaged to derive the latter. ESG Themes represent a break-down of individual E, S and G scores. All scores and its’ components are rated on a scale of 0-10 (provided by
MSCI), where O is very poor and 10 is very good.

9) ESG Controversies Flag is designed to provide timely and consistent assessments of ESG controversies involving publicly traded companies and fixed income issuers. A controversy case
is typically a one-off event such as an environmental oil spill, an accident, or allegations such as safety issues in a production facility. The colour indicator, which spans from red to green,
indicates the most severe involvement (red) to the least involved (green) in any controversies. The grey colour indicates where data is unavailable.

10) ESG Ratings represents the ESG Rating breakdown in percentage in an absolute view or relative to a benchmark.

11) The Portfolio Climate Score shows the warming trajectory of this portfolio compared to that of the benchmark (when available), and relates it to important target temperatures with the
central objective of holding the global average temperature increase to “well below 2°C above preindustrial levels and pursuing efforts to limit the temperature increase to 1.5°C above
pre-industrial levels”. This portfolio’s warming trajectory takes into account the weighted warming trajectory of all portfolio positions. Current and future carbon intensity (Scope 1 & 2) play a
central role in this calculation, as well current revenues and forecasted green revenues.

12) Carbon Intensities compares the weighted average emissions intensity per million $ sales (broken down by GICS sector) between the portfolio and the benchmark. It also displays active
GICS sector weights.
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Contact

CREDIT SUISSE INVESTMENT FOUNDATION
P.O. Box 800, 8070 Zurich

Phone 044 333 48 48, Fax 044 333 59 67
csa.info@credit-suisse.com

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.

Thg gﬁlqr?nation 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 infar’[ nor in full, without the written permission of CS.

The composition of customized benchmarks, as well as additional explanations of linked benchmarks, can be obtained from the Fund management company or the
Fund’s representative in Switzerland.

Credit Suisse Investment Foundation, Zurich, is the issuer and manager of CSA products. Credit Suisse (Switzerland) Ltd., Zurich, is the custodian bank. The articles
of incorporation, regulations and investment guidelines, as well as the most up-to-date annual report and fact sheets, may be obtained free of charge from the Credit
Suisse Investment Foundation. Only pension funds domiciled in Switzerland that are not subject to tax are permitted as direct investors.

The Total Expense Ratio (TER) is the sum of all commissions and costs charged on an ongoing basis to the average fund assets (operating expenses). The value (ex
ante) is expressed as a percentage of the fund's assets and projects the average of the next twelve months under the same preconditions.

© 2020 MSCI ESG Research LLC. Reproduced by permission. Although Credit Suisse Asset Management information providers, including without limitation, MSCI
ESG Research LLC and its affiliates (the “ESG Parties”), obtain information from sources they consider reliable, none of the ESG Parties warrants or guarantees the
originality, accuracy and/or completeness of any data herein. None of the ESG Parties makes any express or implied warranties of any kind, and the ESG Parties hereby
expressly disclaimall warranties of merchantability and fitness for a particular purpose, with respect to any data herein. None of the’ESG Parties shall have any liability
for any errors or omissions in connection with any data herein. Further, without limiting any of the foregoin%, in no event shall any of the ESG Parties have any liability for
any direct, indirect, special, punitive, consequential or any other damages (including lost profits) even if notified of the possibility of such damages.

Copyright © 2021 Credit Suisse Group AG and/or its affiliates. All rights reserved.



