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CSA Benchmark

Net performance to 31.03.2010 1 month
%

3 months
%

6 months
%

1 year
%

3 years
%

5 years
%

3 years
% p.a.

5 years
% p.a.

CSA CHF 1.26 2.56 3.89 14.11 0.30 14.34 0.10 2.71
Benchmark CHF 0.84 2.30 3.74 12.77 4.37 18.83 1.43 3.51

Net performance calendar year 2005
%

2006
%

2007
%

2008
%

2009
%

YTD
%

CSA CHF 9.62 4.68 0.15 -9.31 8.81 2.56
Benchmark CHF 10.24 4.45 0.93 -6.50 9.07 2.30

Benchmark Allocation in %
Swiss Bond Index Domestic AAA-BBB 54.00
SPI (r) 15.00
MSCI World ex CH (r) 10.00
CGBI CHF 3 Mth Euro Dep 9.00
KGAST Immo Schweiz Index 5.00
JPM WBGI traded 4.00
CB offene deutsche Immofonds 3.00

Tactical Allocation (change vs previous)
Fixed Income changes -
Equities -

Asset Types in %
CSA

02.10
CSA

03.10
BM

03.10
Liquid Assets 7.19 6.72 9.00
Mortgages Switzerland 4.54 4.46 0.00
Bonds Switzerland CHF 42.55 43.05 54.00
Bonds foreign countries CHF 6.96 6.86 0.00
Bonds foreign countries FX 0.74 0.72 4.00
Total nominal value 61.98 61.81 67.00

Equities Switzerland 16.86 16.26 15.00
Equities Europe 2.86 3.06 2.76
Equities USA 4.95 5.19 5.18
Equities Canada 1.28 1.34 0.40
Equities Japan - 1.96 1.15
Equities Emerging Markets 1.73 1.87 -
Real Estate Switzerland 6.77 6.66 5.00
Real Estate foreign countries 1.95 1.85 3.00
Total tangible assets 36.40 38.19 32.49

Investment Policy
This investment group's objective is to generate an appropriate
return in Swiss francs by taking advantage of the possibilities
for international diversification. It invests worldwide in fixed and
variable-rate securities, equities, and indirect real estate
investments. Equity investments comprise between 20% and
30% of the net assets. The unhedged portion of investments with
foreign currency exposure may not exceed 20% of the net assets.

Key Figures

All-In fee in % 1.15

Benchmark (BM) CB CSA Mixta-BVG Defensiv

02.10 03.10
Total net assets (in millions) 482.71 490.92
Net asset value (NAV) 1'348.80 1'365.74
Issue price 1'348.80 1'365.74
Redemption price 1'348.80 1'365.74

Top Holdings
Coupon

%
Maturity as % of

assets
Nestlé 2.29
Novartis 1.71
Swiss Government 4.250 06.01.14 1.67
Roche 1.61
Swiss Government 3.000 08.01.18 1.56
Swiss Government 2.500 12.03.16 1.54
Total 10.38

Source: CSA & Benchmark (Lipper, a Reuters Company)

www.credit-suisse.com

Statistical Figures
3 years 5 years

Volatility, annualized 5.79 4.92
Benchmark volatility, annualized 5.16 4.39
Tracking error, annualised 1.23 1.12
Alpha -0.11 -0.08
Beta 1.10 1.10
Sharpe ratio -0.27 0.23
Information ratio -1.08 -0.69
Correlation to benchmark 0.98 0.98

Neither Credit Suisse Investment Foundation nor Credit Suisse AG provides any guarantee with regard to the content and completeness of this document, nor do
they accept any liability for losses which might arise from the use of the information contained therein. Unless stated to the contrary, all figures are unaudited. This
document is provided for information purposes only. It does not constitute an offer or a recommendation to buy or sell financial instruments or banking services.
Any decision to buy should be based on the articles of association, the regulations and the investment guidelines as well as the latest version of the annual
report. This document may not be reproduced either in part or in full without the written permission of Credit Suisse Investment Foundation or Credit Suisse AG.
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. Every
investment involves risk, especially with regard to fluctuations in value and return. More detailed information about the risks of trading in securities can be found
in the brochure "Special Risks in Securities Trading", issued by the Swiss Bankers Association. Historical returns and financial market scenarios are no guarantee
of future performance. The source of the performance data is Lipper, a Reuters Company. The issuer and manager of the investment Group AG is Credit Suisse
Investment Foundation, Zurich. The custodian bank is Credit Suisse AG, Zurich. The articles of association, the regulations and the investment guidelines as well
as the latest version of the annual report can be obtained free of charge from Credit Suisse Investment Foundation. Only tax-exempt pension funds domiciled in
Switzerland are permitted as direct investors.


