Data by Credit Suisse

CS indicative market data

These tables and charts are based on Credit Suisse proprietary market data as of
November 21,2008.They will be a useful indicator of the value of some of the
common parameters used to price structured products
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Interest rate volatilities
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Underlying tenor usD EUR GBP JPY  CHF
usb 3M 6M 2y 5Y 10Y 15Y 20Y M 1.40% 3.54% 3.43% 0.81% 0.59%
3M 91.53%  95.28%  99.93%  75.13%  65.76%  70.40% 73.93% 3M  2.16% 4.02% 4.04% 0.92% 1.33%
1Y 74.86%  77.20%  66.76%  54.82%  50.94%  54.21% 56.68% 6M  2.57% 4.07% 4.15% 1.00% 1.52%
2y 58.49%  57.33%  49.48%  4530%  44.99%  47.59%  49.50% 1Y 274% 4.12% 421% 0.90% 1.77%
5Y 36.26%  35.96%  35.48%  36.90%  39.51%  41.06% 42.13% 2Y  211% 3.17% 3.24% 0.88% 1.38%
10Y 32.22%  32.52%  33.56%  35.09%  35.56%  35.61% 34.81% 3Y  241% 3.28% 3.45% 0.94% 1.56%
15Y 34.53%  34.44%  3430%  34.93%  34.24%  32.44% 31.76% 4  271% 3.42% 361% 1.01% 1.72%
20Y 34.08%  33.98%  33.83%  33.92%  30.82%  29.79%  29.38% 5Y  2.94% 3.54% 3.74% 1.09% 1.87%
7Y  320% 3.77% 3.92% 121% 2.15%
EUR 3M 6M 2y 5Y 10Y 15Y 20Y 10Y 333% 4.04% 4.09% 1.38% 2.53%
3M 52.36%  49.25%  50.14%  37.30%  29.22%  30.47% 33.33% 15Y  3.28% 4.25% 4.26% 1.58% 2.83%
1Y 39.31%  39.11%  32.23%  25.02%  21.46%  21.76% 23.15% 20Y  3.19% 4.18% 4.13% 1.73% 2.80%
2y 29.17%  28.64%  2130%  19.51%  18.08%  18.67% 19.85% 25Y  3.14% 4.00% 3.97% 1.79% 2.67%
5Y 16.47%  16.38%  1571%  1515%  14.95%  16.17% 17.66% 30Y 3.11% 3.86% 3.84% 1.78% 2.58%
10Y 13.08%  13.04%  13.07%  13.46%  14.99%  17.06% 18.41%
15Y 13.80%  13.75%  14.61%  1563%  17.94%  19.28% 19.68%
20Y 17.37%  17.30%  18.94%  19.75%  19.88%  19.86% 19.66% D
GBP 3M 6M 2y 5Y 10Y 15Y 20Y 1-year
3M 63.64%  59.36%  61.34%  40.27%  29.83%  26.61% 27.10% S&P 500 263%
1Y 52.08%  50.09%  34.15%  2547%  19.72%  18.35% 18.67% FTSE 100 4.45%
2Y 34.2224 33.382/o 22.63ZA: 18.882A: 15.54:%, 14.692& 14.822/o DJ Eurostoxx 50 166%
Tov i1gB% itaow 1107% oo 11ar% irsen izie | | 255 1.80%
. (] . (] . (] . (] . 0 . (o] . 0 Hang Seng 345%
15Y 11.84%  12.01%  12.57%  13.37%  13.64%  13.30% 12.70%
20Y 15.99%  16.04%  15.30%  1549%  14.99%  13.98% 12.87%
| —————
JPY 3M 6M 2Y 5Y 10Y 15Y 20Y
3M 35.74%  39.30%  44.76%  46.72%  42.34%  40.37% 38.94%
1Y 4781%  47.77%  4391%  40.65%  3525%  32.19% 30.40% S&P FTSE DJ Euro- Nikkei Hang
2Y 4698%  4541%  40.89%  37.69%  31.55%  28.94% 27.65% 500 100 stoxx 50 225 Seng
5Y 41.71%  40.59%  36.39%  30.88%  25.89%  23.94%  23.50% S&P 500 100%
10Y 2937%  2872%  26.10%  23.48%  20.52%  20.11% 20.60% FTSE 100 80.5% 100%
15Y 22.91%  22.45%  20.32%  19.26%  18.01%  18.96% 19.22% DJ Eurostoxx 50 86.5% 90%  100%
20Y 21.72%  2134%  20.06%  20.00%  19.14%  19.18% 19.31% Nikkei 225 74% 78% 78% 100%
Hang Seng 64% 67% 67% 76% 100%
CHF 3M 6M 2Y 5Y 10Y 15Y 20Y
3M 247.87% 19574% 101.41%  54.74%  33.93%  29.93% 27.68%
1Y 100.87%  93.60%  49.30%  37.71%  26.04%  23.29%  22.04% D
2y 39.43%  35.02%  34.88%  28.79%  21.75%  19.75% 18.75%
5Y 21.64%  22.06%  21.41%  1825%  16.54%  15.54% 14.79% Reference spot 12567 149055  94.895
15Y 12.66% 13.32% 13.91% 14.08% 15.53% 15.03% 14.78% 1™ 22.00% 24.00% 23.00%
20Y 13.53%  14.44%  13.22%  13.38%  14.76%  14.76% 14.51% M 20.70% 23.00%  20.60%
6M 19.30% 21.20%  18.00%
1Y 18.00% 19.25%  16.18%
2y 17.30% 18.90%  14.28%
3y 16.90% 18.80%  12.93%
C S ay 15.90% 18.75%  12.93%
REDIT UISSE 5Y 14.90% 18.65%  12.93%
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D FTSE 100 volatility history (21 Nov 03 to 21 Nov 08) D DJ Eurostoxx 50 volatility history (21 Nov 03 to 21 Nov 08)
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D Nikkei 225 volatility history (21 Nov 03 to 21 Nov 08) D S&P 500 volatility history (21 Nov 03 to 21 Nov 08)
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D Hang Seng volatility history (21 Nov 03 to 21 Nov 08)
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