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HK ELNs (sample)
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JP ELNs (sample)
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EU ELNs (sample)

3 fiauneu 2559

s 1ddns 95%
w o
. AUNYMSAN
o . | nnldans
1A
(%)

J v v
AddaUY wun

ITERNGY ANANY Al Tans

v
AYNUS

o . . |wesumwun|, . AR5
WUNMUAR . . | wauiune
v o ¢ | mdun NARALUNY
WANNTNE ATA

v 1 &
BYUNUS payl

BMW EUR € 7405 9% € 7035 17-f.8.-16 13-n.a.-16 15-n.m.-16 28 10.37%
BNP
0 -41.81.- -N.0.- -0.0.- 0
PARIBAS EUR € 4751 9% € 4513 17-0.8.-16 13-p.a.-16 15-n.m.-16 28 12.99%
STE . o - - :
GENERALE EUR € 3623 9% € 3441 17-1.8.-16 13-p.a.-16 15-n.m.-16 28 19.31%
Note: aavdiadiuen 100,000 EUR (1szu1en 4,020,000 1)

O ASIAPLUS




US ELNs (sample)

511 12d&ns 93%

TTERREE

ALIBABA
GROUP
BAIDU

FACEBOOK

HALLIBRTON
JD.COM

LVSC

NETFLIX

Note:

O ASIAPLUS

ANAIL

USD

USD
USD

USD

USD
USD
USD

$IANANIDY*

$ 84.35

$ 195.19
$ 103.31

$ 39.29

$ 28.65
$ 50.61
$ 107.64

§9A1 M HdANG

(%)

93%

93%
93%

93%

93%
93%
93%

aavdiatusn $100,000 USD

§A M AN

$ 78.45

$ 181.53
$ 96.08

$ 36.54

$ 26.64
$ 47.07
$ 100.11

w dao
IUNMNITAN

A‘ L
ﬂdﬁﬂmﬂﬂﬂug

v
AYNUS

17-w.8.-15

17-w.8.-15
17-w.4.-15

17-w.4.-15

17-w.4.-15
17-w.8.-15
17-w.8.-15

AUNIUUAAT

v v
UAaNNTWel

15-5.0.-15

15-5..-15
15-5..-15

15-5.p.-15

15-5.0.-15
15-5.0.-15
15-5.m.-15

MATUNMUUA

v
AYNUS

18-6.m.-15

18-6.m.-15
18-6.m.-15

18-6.m.-15

18-6.m.-15
18-6.m.-15
18-6.m.-15

A1UUUND

ATRN

31

31
31

31

31
31
31

s

ARNT
HARBLLAUL

Aot

9.37%

9.60%
9.13%

9.96%

37.15%
11.73%
16.49%




ELN - #9491AR354nN

e i U - /Whdertyikg AGsEt

e 4 6 A USD,AIEY, BKPEDOR O- U

e 4 O AdBsHike pritsSD, JPY, HKP BUR)

T 00406 Y seldi(WA DU a1

e T 6 Eunderylg AAS 6 6 AO-3D0 32

+ ELID antleilying ALD 6 estbike 6 AcOB a
Ada-@6c¢éeul0yad-6Uo0CU

O ASIAPLUS
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ELN — R84
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FCN (sample)

X

Coupon

Fixed

Product Tenor Call & Pay Stock 1 20 ol AutoCall
FCN 6mth Monthly usD Apple 6.76% All Periods 85.00% 105.00%
FCN 6mth Monthly usD Facebook 8.80% All Periods 85.00% 105.00%
FCN 6mth Monthly usD Google 6.32% All Periods 85.00% 105.00%
FCN 6mth Monthly usD Alibaba 10.22% All Periods 85.00% 105.00%
FCN 6mth Monthly usbD Amazon 10.45% All Periods 85.00% 105.00%
FCN 6mth Monthly usD Microsoft 7.24% All Periods 85.00% 105.00%
FCN 6mth Monthly usD Sf:ii:‘:\?:gs 9.54% | AllPeriods | 85.00% | 105.00%
FCN 6mth Monthly usD Disney 5.41% All Periods 85.00% 105.00%
FCN 6mth Monthly usD Nike 7.37% All Periods 85.00% 105.00%
FCN 6mth Monthly HKD Tencent 5.32% All Periods 85.00% 105.00%
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FCN - R84

Coupon Fixed
p.a. Coupons

Product Tenor Call & Pay ccy Stock 1

AutoCall Issue Price

FCN 6mth Monthly usD Apple 6.76% All Periods 85.00% 105.00% 100%
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FCN — sag19luuUN underlying 3 617

QuotelD Stock 1 Stock 2 Stock 3 C::pre:ns Put AutoCall

FCN 848 6mth Monthly uUsD LN UN FB UQ G%%GL 12.00% Pefilcids 90.91% 95.00%
BABA All

FCN 849 6mth Monthly usD LN UN FB UQ UN 12.00% Periods 88.29% 95.00%

FCN 850 6mth Monthly uUsD LN UN FB UQ G%%GL 10.00% Pei\ilcl)ds 88.56% 95.00%
BABA All

FCN 851 6mth Monthly uUsD LN UN FB UQ UN 10.00% Periods 86.21% 95.00%

X
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FCN — A22g19uLUu

underlying 3 ;1

Coupon

Fixed

QuotelD Stock 1 Stock 2 Stock 3 S e Put AutoCall
FCN 832 6mth Monthly usD FBUQ | AAPLUQ | MSFTUQ | 12.00% Peﬁgds 86.24% 95.00%
FCN 833 6mth Monthly usbD FB UQ AAPLUQ | BABAUN 12.00% Peglcl)ds 83.51% 95.00%
FCN 834 6mth Monthly usD FB UQ MSFT UQ | BABAUN 12.00% Pefilclads 82.94% 95.00%
FCN 835 6mth Monthly usD AAPLUQ | MSFT UQ | BABAUN 12.00% Pe?ilclds 83.30% 95.00%
FCN 836 6mth Monthly usD FBUQ | AAPLUQ | 700 HK 12.00% Pef;gds 87.29% 95.00%
FCN 837 6mth Monthly usD FBUQ | BABAUN | 700 HK 12.00% Peg:ds 84.09% 95.00%
FCN 838 6mth Monthly usD FBUQ | MSFTUQ | 700 HK 12.00% Peﬁgds 87.15% 95.00%
FCN 839 6mth Monthly usbD BABAUN | MSFTUQ | 700 HK 12.00% Peglcids 84.97% 95.00%
FCN 840 6mth Monthly usD BABAUN | AAPLUQ 700 HK 12.00% Pefilclads 84.86% 95.00%
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FCN — sag19luuUN underlying 3 617
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Alibaba + Facebook + Amazon

Pu89.34

Cab8nocallabheonthly
Coupd@mp.a.
Ten@months

Securities

Key Fixed Terms

Issuer (Debtor) Credit Suisse International,
London (A1/A)'

Coupon 1% per period (see Schedule)

Initial Fixing Date

16 December 2016

Final Fixing Date

27 June 2017

Payment Date

30 December 2016

Redemption Date

30 June 2017 (subject to Early
Redemption)

Early Redemption

If all Reference Shares close at or
above their Trigger Levels on any
observation date (see Schedule)

Reference Shares

Alibaba Group Holding Ltd, Facebook

Inc-A, Amazon.com Inc.

Strike Levels 89.30% of the Initial Level of each
Reference Share

Trigger Levels 98.00% of the Initial Level of each
Reference Share

Currency/Denomination  USD 50,000

Minimum Investment USD 50,000

100% Minimum No

Redemption

Sales/Offering USA, US persons, UK, EEA,

Restrictions Switzerand, Australia (see page 4
onwards)

Swiss Security No./ISIN 34 902 470 / XS1465731344

17




FCN — A2a819uUUN underlying 3 517

Put 89.30%

Call 98%, callable monthly
Coupon 12% p.a.

Tenor 6 months

Reference Shares and Details

Reference Share Bioomberg  Currency Initial Level  Sinke Level Tngger Level
Alibaba Group Holding Lid BABA UN uUSD 89.00 79.4770 87.2200
Facebook Inc-A FB UQ usSD 121.04 108.0887 118.6192
Amazon.com Inc. AMZNUQ USD 765.00 683.1450  749.7000
Schedule

Period Early Redemption observation date Coupon payment date

1 25 Jan 2017 30 Jan 2017

2 23 Feb 2017 28 Feb 2017

3 2'7 Mar 2017 30 Mar 2017

4 26 Apr 2017 01 May 2017

5 24 May 2017 30 May 2017

6 n/a 30 Jun 2017

Securities
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