Sécurité Harmonie

Rapport du 06/10/2011

Termes du produit

Date d'observation initiale 29-mai-09
Date de maturité 5-juin-17
Sous-jacent Euro Stoxx 50
Devise EUR
ISIN XS0413509547
Protection

100% du capital est garanti & maturité

Valeur du cliquet
83.24%

Le mécanisme du produit permet de profiter d'une exposition jusqu'a 250% au
marché actions. Cette exposition se met en place progressivement en fonction de
deux facteurs : -la
performance de l'indice Euro Stoxx 50

la baisse de la volatilité du marché actions

Exposition maximum au portefeuille 'Euro Stoxx' 250.00%
Exposition minimum au portefeuille 'Euro Stoxx' 10.00%

Allocation

Allocation initiale

Allocation initiale dans le

portefeuille 'Euro Stoxx' 79.00%
Allocation initiale dans le

portefeuille 'Euribor 1 mois' 21.00%
Volatilité initiale 23.84%
Valorisation initiale du produit 100.00%

Allocation dans le portefeuille indiciel

Allocation actuelle dans le portefeuille 'Euro

Stoxx' 10.00%
Allocation actuelle dans le portefeuille 'Euribor 1

mois' 90.00%
Derniére date de réallocation 5-oct.-11
Protection du capital / Cliquet 100.00%
Volatilité actuelle 43.92%
Valorisation actuelle du produit 85.81%

Performance
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Commentaires

» Les mouvements de ces derniéres semaines ont entrainé une forte augmentation de I'exposition monétaire. Ceci a permis de sécuriser le

niveau de valorisation du produit dans cette phase baissiére.

» Les baisse de I'Euro Stoxx 50 depuis I'année combinée a une forte hausse de volatilité a permis au produit d'étre faiblement impacté par la

baisse des marchés et de participer a la reprise

» Sécurité Harmonie bénéficiera de I'augmentation de son exposition au marchés actions et potentiellement du levier en cas de hausse

significative de l'indice
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IMPORTANT - PLEASE READ

This statement has been prepared by CS on the basis of various factors including estimated net asset value data supplied by manager(s) of the underlying asset. Underlying asset data
may or may not have been subject to adjustment by CS to reflect CS's estimate of the impact of recent market moves, liquidity or other relevant events affecting the underlying asset.
The adjusted value may differ substantially from manager(s) estimates. CS may make subsequent adjustments to reflect such events at any time.

The underlying asset(s) may have announced material changes to its redemption/liquidity terms or be affected by material changes to the redemption/liquidity terms applicable to the
investments held by the underlying asset. The underlying asset may or may not have reflected such changes in its reported valuations.

This statement should not be regarded as indicative that a secondary market for the product exists or, in particular, of any secondary market or redemption price for the product(s). For
reasons including the above, any secondary market or redemption price may differ significantly from the indicative valuations and in particular, may value the underlying asset at levels
which differ materially from those supplied by the manager(s) of the underlying asset or which are used in the preparation of this statement.

The above events have given and/or may give rise to the determination of an asset disruption event and/or other events (including but not limited to termination events) under the
terms of your product(s). As a result thereof calculations, determinations and secondary markets in respect of these product(s) may have been suspended or become
subject to adjustment or estimation.

The above matters may have a material impact on the information contained in this statement and accordingly this statement should not be relied upon as being final
and may be subject to change at any time.

You have requested that Credit Suisse AG and/or any of its affiliates (together, “CS”) provide you from time to time with customer statements showing indicative price
quotations in respect of certain financial instruments within your investment portfolio for valuation purposes (each an “Indicative Valuation”). In consideration of CS
providing you with such Indicative Valuations, you hereby agree to the following terms and conditions:

1. CS's Indicative Valuations are provided for information purposes only, as an accommodation and without charge. They are indicative only and do not constitute a bid or
offer, or a solicitation of a bid or offer, to initiate or conclude any transaction at the value stated and any actual bid or offer price may differ substantially from the Indicative
Valuation shown in this statement. In addition, as CS's Indicative Valuations are prepared as of a particular date and time, they will not reflect subsequent changes in the
market or changes in any other factors relevant to their determination.

2. In calculating certain Indicative Valuations, CS may use simplified models that may not reflect or take into account all potentially significant factors such as market risk,
liquidity risk and credit risk. CS may use different models, make valuation adjustments, or use different methodologies when determining prices at which CS is willing to
trade these financial instruments and/or when valuing its own inventory positions for its books and records. Accordingly, Indicative Valuations may not reflect the price at
which CS has traded, or was willing to trade and may differ from values used in CS'’s internal books and records.

3. Indicative Valuations, like actual bid or offer prices, may vary significantly from dealer to dealer. CS does not warrant that CS's Indicative Valuations are or will be
representative of the valuations that may be provided to you by other dealers.

4. The provision by CS of Indicative Valuations for a product is not intended to imply that an actual trading market exists for that product or that it is appropriate to assume
(for accounting or other purposes) that such a trading market exists.

5. Although the Indicative Valuation(s) provided in this statement have been prepared by CS in good faith, CS does not guarantee its completeness or accuracy, make
any representation or warranty with regard to it or assume responsibility for losses or damages arising out of your use of the Indicative Valuation.

6. You acknowledge that CS has not advised you as to the appropriateness of any particular use of the Indicative Valuation(s), including in connection with internal
financial accounting determinations or in satisfaction of reporting obligations. You should consult with your auditors and other advisors you deem appropriate as to
whether CS's Indicative Valuations may be useful to you in connection with the preparation of your financial statements (and, in particular, whether and to what extent

these Indicative Valuations may be treated as being indicative of prices at which trades could be executed) or for any other purpose.

7. CS may, in its sole and absolute discretion, at any time decline to provide Indicative Valuations to you on any product, notwithstanding that it may have previously
provided an Indicative Valuation to you for the same or similar product.

8. CS is not acting in the capacity of your fiduciary or financial advisor.

9. The information provided in this statement has been provided specifically for your use only and you should treat it as proprietary and confidential information. This
statement may not be redistributed to any third party without CS’ prior written consent.

This statement is sent via electronic means and CS will not be held responsible for any corruption or alteration of the data during transmission to the recipient.
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