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What is an AMC? Vontobel

Features Zurich, 2022

Structured Product
An AMC is a structured product and tracks the underlying index, which is managed by the index

sponsor on a discretionary basis.

Tracker Certificate!
AMCs are tracker certificates that allow the investors to participate in the performance of the index

sponsor’s index strategy.

Transparent
All costs are clearly and transparently communicated with the index sponsor and the investor.

AMC

Flexible
Multi-asset solution tailored to suit your clients and your investment strategy with a broad range of

asset classes to choose from.

Scalable
The index sponsor defines and actively executes the index strategy, offering many clients access to

the chosen index strategy.

Index sponsors can use AMCs to implement their index strategy efficiently, cost-effectively and allocate client funds in a
comprehensive and scalable way.

1 SSPA Designation: Tracker Certificate (1300)



https://sspa.ch/wp-content/uploads/2021/01/sspamap2021_en_web.pdf
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AMC vs. Fund .

Category AMC Funds Evaluation

Volume >3 Mio CHF >50 Mio CHF Lower entry barriers

With an AMC an investment strategy

Time To Market weeks months becomes investable within weeks
. : Additional active secondary market for
Tradability high low AMCS
Costs Low set-up costs High set-up costs Costs depending on volume & underlyings
No counterpart Investors bear default risk of the issuer that
Counterparty Risk Moody’s A2 risk party can be mitigated through TCM

Collaterization?

Actively Managed Certificates offer a flexible, time and cost efficient way to implement your investment strategy in an index.

1The investor of an AMC bears the Issuer’s and the Guarantor’s credit risk, respectively. These default risks are only reduced by TCM collateralisation.
Collateral is provided by the Triparty Collateral Management (TCM) service of SIX SIS Ltd. With TCM, SIX Securities Services takes over the management of exposures 3
(collateral assets) and their collateralization with equivalent collateral (securities and cash): Link to further information of SIX SIS AG.



https://www.six-group.com/securities-services/de/home/securities-finance/core/triparty-collateral-management.html
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Launch Process Zurich, 2022
Start of primary Initial Fixing
market phase Date
|

Start onboarding
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% Definition index Review and Signatures: : Signatures: :
< strategy, approval Index - Index | - Electronic :
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= anq index Distribution : :
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_ Preparation of: Index sponsor
2 Creation Index - Index Advisory Briefing incl.
2 Guidet incl. Agreement teaching session
5 . . Approval by Legal - Distribution electronic trading
> Price offering and Trading Agreement tool upon request
= according to:
= - Start volume
- Index Strategy Creation of Indicative Set-up electronic
- Index Universe Final Terms trading access

Lean and cost efficient launch process that enables set-up of AMC within weeks

1 More information available on Indices.Vontobel.com



https://indices.vontobel.com/EN/Home
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Index Universe Modularity Zurich, 2022

Index

Universe
FX Components
(Cash, Forwards,
Swaps)
Equities

Broad variety of possibilities to choose Index components from.

1 Structured products issued by Vontobel and 3™ party issuer
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Set-up, Roles and Duties

Vontobel

Zurich, 2022

Daily factsheets:

Vontobel

Rebalancing confirmations

Index rebalancing

Index Sponsor

The index sponsor defines and actively manages
the index in accordance with the index strategy.

Cash management within the responsibility of the
index sponsor - possibility of automated cash
management is available.

The index sponsor can distribute the certificates to
his respective clients.

Bank Vontobel
Index Calculation Agent

Daily NAV Securitization /
calculation Secondary
market
k Certificates
(tracks
performance)

Synthetic Index

Bank Vontobel is responsible for the securitization,
issuance, NAV calculation and secondary market.

Bank Vontobel provides daily factsheets incl. retail
factsheets that are customizable.

Listing on several trading venues. Public offer or
private placement with all legal documents (KIDs,
Final Terms, Base Prospectus).

Daily retail factsheet:

Vontobel

PN
el

Exchange listing or
private placement

2L
.

Investor buys and sells AMC.

Daily access to performance, NAV and factsheet

via derinet?.

Daily liquidity to buy and sell the AMC at NAV or in

) ' the secondary market intraday.

1 www.derinet.vontobel.com



http://www.derinet.vontobel.com/
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Index Management Tool Zurich, 2022
Intuitive and highly available platform Real—tlme'cont.rol : : :
", ) . (Near) real-time view of your index, including P&L ——
| Intuitive, web-based index sponsor platform. No . : :
y calculations. All rebalances are provided with 'l—l

installation or involvement the index sponsor’s IT
is required. The tool is available 22/6.

14m+ constituents at your fingertips
Over 14 million potential constituents available to
support the index sponsor’s global strategy.

Index
Management
Tool

Speed and convenience

Adjustment of index with just a few clicks, giving
index sponsors the speed when reaction time
matters. Improved situational awareness thanks to
immediate rebalance feedback.

constituents and real-time view of the index.

immediate feedback about the adjustment price
and status.

Complexity simplified

Adjustments with advanced or complex
instructions with a simple, Algo-style entry unified
across all continents and markets. Cash
management automation by applying one of three
algos (only for equity AMCs).

Full strategy support by true cross-
asset capabilities

True cross-asset support, including shares, etfs,
bonds, structured products, listed options and
futures, funds as well as FX spots, forwards and
swaps.

Index sponsors can actively and efficiently manage their AMC by using an intuitive platform with a broad variety on




For institutional investors only / not for public viewing or distribution

How does an AMC work?
Further Cross-Border Information
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Zurich, 2022

Index Sponsor
domiciled in CH

Index Sponsor

Listing, distribution

domiciled in DE in rest of EU
Product . o o o
) . Strategic Certificate Open-End Tracker Certificate Open-End Tracker Certificate
designation
lssuer Vontobel Financial Products Ltd., Vontobel Financial Products GmbH, Vontobel Financial Products GmbH,
DIFC Dubai (no rating) Frankfurt Frankfurt

. DE ISIN can be listed on SeDeX

ISIN CH ISIN and can be publicly offered DE ISIN and can be publicly offered (Borsa lItaliana), Euronext Access

Legal Documents

Additional
Information

in Switzerland and listed on SIX.

Final terms and index guide DE and
EN, KIDs and factsheets also in
other languages

Upon reasonable request, an
additional AMC with a DE ISIN is
possible, if local regulatory
distribution requirements are met.

in Germany and listed on Boerse
Frankfurt Zertifikate AG or EUWAX.

Final terms and index guide DE and
EN, KIDs and factsheets also in
other languages

Upon reasonable request, an
additional AMC with a CH ISIN is
possible, if local regulatory
distribution requirements are met.

Paris, or Nordic MTF Denmark or
Sweden upon request

Final terms and index guide only
EN, KIDs and factsheets in local
language

SeDeX: Index universe cannot
include cryptocurrencies.
Distribution measures are subject to
local regulatory requirements.
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Actively Managed Certificate (AMC) Vontobel
A short summary

Zurich, 2022

Atracker certificate that allows clients to participate in the index sponsor's strategy.

The index sponsor actively manages the index which is tracked by the certificate.

The index sponsor selects the index constituents from the defined index universe and

E decides when to rebalance.

AMC Listing possible on several trading venues (CH, DE, FR, IT, SE, DK). Public offer or
private placement with all legal documents (KIDs, final terms, base prospectus).
Distribution measures subject to local regulatory requirements.

Swiss guarantor — Vontobel Holding AG, Zurich — with solid capital underpinning
(Moody’s rating: A2).

The pricing comprises three elements:
- Management fee (p.a.)
- Transaction fees
- NAV Spreads
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Disclaimer Zurich, 2022

This publication is deemed to be marketing material within the meaning of Article 68 of the Swiss Financial Services Act (FINSA) and for informational
purposes only, does not represent an investment recommendation or advice and contains neither an offer nor an invitation to make an offer. Structured
products are not regarded as collective investment schemes within the meaning of the Federal Act on Collective Investment Schemes (CISA) [status as of 1
July 2016], and are therefore not subject to the approval or supervision of the Swiss Financial Market Supervisory Authority FINMA.

The value of structured products may depend not only on the performance of the underlying, but also on the creditworthiness of the issuer. The investor is
exposed to the risk of the issuer / guarantor defaulting. This publication may not be reproduced in whole or in part without the written permission of Vontobel.
This publication is not intended for persons subject to a jurisdiction, which limits or the dissemination of this publication and/or the information contained
therein. All information is provided without guarantee.

We will be happy to answer any questions you may have concerning our products on +41 58 283 78 98. Please note that all calls to this number are recorded.

©Bank Vontobel AG. All rights reserved
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