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DISCLAIMER

This presentation of Leonteq AG (the “Company”) serves for information purposes only and does not constitute research. This presentation and all materials, documents and
information used therein or distributed in the context of this presentation do not constitute or form part of and should not be construed as, an offer (public or private) to sell or
a solicitation of offers (public or private) to purchase or subscribe for shares or other securities of the Company or any of its affiliates or subsidiaries in any jurisdiction or an
inducement to enter into investment activity in any jurisdiction, and may not be used for such purposes. Copies of this presentation may not be made available (directly or
indirectly) to any person in relation to whom the making available of the presentation is restricted or prohibited by law or sent to countries, or distributed in or from countries,
to, in or from which this is restricted or prohibited by law

This presentation may contain specific forward-looking statements, e.g. statements including terms like “believe®, “assume®, “expect®, “forecast, “project®, “may“, “could,
“‘might®, “will* or similar expressions. Such forward-looking statements are subject to known and unknown risks, uncertainties and other factors which may result in a
substantial divergence between the actual results, financial situation, development or performance of the Company or any of its affiliates or subsidiaries and those explicitly
or implicitly presumed in these statements. These factors include, but are not limited to: (1) general market, macroeconomic, governmental and regulatory trends, (2)
movements in securities markets, exchange rates and interest rates and (3) other risks and uncertainties inherent in our business. In addition, currently, it is very difficult to
provide a meaningful prediction on how the governmental actions in response to the ongoing outbreak of a novel coronavirus disease (COVID-19) and other COVID-19
related factors will affect Leonteq's operations and how long such measures will remain in place. The COVID-19 outbreak has caused, and may continue to cause,
uncertainty, economic instability and a significant decrease of total economic output in the affected areas and globally. The impact of the COVID-19 outbreak on the general
economic environment in the markets in which Leonteq operates remain uncertain and could be significant. Against the background of these uncertainties, you should not
rely on forward-looking statements. Neither the Company nor any of its affiliates or subsidiaries or their respective bodies, executives, employees and advisers assume any
responsibility to prepare or disseminate any supplement, amendment, update or revision to any of the information, opinions or forward-looking statements contained in this

presentation or to adapt them to any change in events, conditions or circumstances, except as required by applicable law or regulation.

iShares® and BlackRock® are registered trademarks of BlackRock, Inc. and its affiliates (“BlackRock”) and are used under license. BlackRock has licensed certain
trademarks and trade names of BlackRock to Leonteq Securities AG. The structured products linked to investment funds issued by BlackRock group companies are not
sponsored, endorsed, sold, or promoted by BlackRock. BlackRock makes no representations or warranties to the investors or any member of the public regarding the
structured products linked to investment funds issued by BlackRock group companies. BlackRock has no obligation or liability in connection with the operation, marketing,
trading or sale of any product or service offered by Leonteq Securities AG.

All figures in this presentation that are part of the consolidated IFRS financial statements for the twelve months ended 31 December 2012 to 2020 are audited.
By attending this presentation or by accepting any copy of the material presented, you agree to accept the terms set out above and to be bound by the foregoing limitations.
© Leonteq AG 2021. All rights reserved.
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OUR COMPANY



LEONTEQ

LEONTEQ AT A GLANCE

m Leading fintech company from Switzerland Investment Solutions

Highly automated marketplace for structured

;/ff\\ 13 offi TS ] ARG investment solutions (> 1,000 clients)

iy offices across an _ _

R B2B: 10 white-labelling partner banks

B2B4C: White-labelled tools to service end-clients of

‘@ State-of-the-art technology platform financial intermediaries

e developed and maintained in-house

E Services delivered through API, front-end
GUI and comprehensive white-label offerings

‘{g}i >500 expert staff from >50 nations Insurance & Wealth Planning Solutions

B2B4C: Providing 2 insurance companies innovative
savings and retirement solutions platform (> 50,000

Headquarters in Zurich, Switzerland :
clients)

D2C: Digital private pension savings solution for one
Founded in 2007, IPO in 2012, listed at SIX banking partner
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OUR KEY DIFFERENTIATING FACTORS

~ <.\ Global distribution network
- across EMEA, LATAM and
£ APAC

One of the leading multi-
issuer platforms

i

with large computation

Highly scalable platform '
power

—= Best-in-class financial
T . .
E—g engineering and

Mw  recognised sales force

|
Full white-labelling capabilities 50 | | Automated processes
E across structured products

for services & tools .
value chain
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OUR MARKET



LEONTEQ

LOW INTEREST RATE ENVIRONMENT AND DIGITISATION DRIVE DEMAND FOR
TAILORED INVESTMENT SOLUTIONS

Key drivers for increase in demand for

Global wealth (USD trillion)?! Global portfolio allocation? : ) .
tailored investment solutions:
CAGR +12% 1. Low interest rate environment
With increasing wealth, need for
adequate and diversified investment
opportunities

Low interest environment triggers need
for additional investment opportunities
besides traditional asset classes

2. Digitisation and mass customisation

Digitisation and automation enable
lower ticket sizes and reduce costs for
investing which provides a new and
broader range of investors access to
tailor made solutions

Online trading platforms have recorded
significant volumes and record new

20-30%

Structured investment solutions

Equities account openings
m Bonds Covid-19 has been an accelerator of
2016 2017 2018 2019 2020 m Cash & deposits

the digital transformation
Other

Sources: 1) Credit Suisse, Global wealth report, 2020; 2) Management estimate
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LEONTEQ

OUR OPERATIONS IN SWITZERLAND: STRONG PRESENCE WITH TOTAL
ADDRESSABLE MARKET OF CLOSE TO CHF 400 BILLION (TURNOVER)

SSPA?
(CHF billion, by product category)

CAGR +13% ﬁ
352 368
332
47
276
227 35 "

SIX Swiss Exchange?
(CHF billion, by product category)

CAGR +8% 4'

23
18
16
16 15 11
!

2016 2017 2018 2019 2020

Yield enhancement
B Participation
Other

Leverage
m Capital protection

2016 2017 2018 2019 2020

Leverage
m Capital protection

Yield enhancement
m Participation
Other

Leonteq market share?

2020

2020

9%

Market share
for total listed
structured
products

33%

Market share
for listed yield
enhancement
products

Sources: 1) Swiss Structured Products Association (SSPA), 2020; 2) SIX Swiss exchange, 2020
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OUR PLATFORM



LEONTEQ

<

State of the art
technology build from
the ground up by in-
house development
teams

Click 'n’ trade platform
with automated lifecycle
management

AMC Gateway to
manage tailor-made
strategies

16.09.2021 | 10
GGG

>90 different payoffs

Thousands of
underlyings (incl.
equities, equity indices,
exchange traded funds,
credits, interest rates,
foreign currencies,
cryptocurrencies and
commaodities)

CUTTING EDGE TECHNOLOGY AND CLIENT FOCUS

o
2]
O

Competitive pricing and
customised complex
structures

Low minimum
investment size

Full MiFID 1l
documentation and
additional MiFID I
checks

FinSA-compliant
documentation for
structured products in
Switzerland

10 white-labelling
Issuers

>20 third-party issuers

Best option price from 7
leading investment
banks via Smart
Hedging Issuance
Platform (SHIP)



LEONTEQ

LYNQS: LEONTEQ’S ONE-STOP-SHOP PROVIDING CLIENTS DIGITAL ACCESS TO

THE WORLD OF STRUCTURED PRODUCTS

LYNQS -
LEONTEQ'S DIGITAL
MAR

LYNOS - LYNOS -
LEONTEQ'S DIGITAL { | LEONTEQ'S DIGITAL
MARKETPLACE MARKETPLACE

16.09.2021 @ 11

]
¥

0

Latest trends and daily updated
investment ideas prepared by
Leonteq’s leading structuring team

Click 'n’ trade tailor-made investment
products from more than 10 renowned
issuers to fit any investment need

Comprehensive overview of
structured products portfolios and
lifecycle management across all
issuers

Single entry point to manage index
strategies and easy access to
instructions and reporting

The power of LynQs on a mobile app



LEONTEQ

SMART HEDGING ISSUANCE PLATFORM (SHIP): ENABLES AUTOMATED PRICE
SELECTION AND EXECUTION OF OPTION COMPONENT

Benefits for the client

Only platform which allows to
decouple the choice of the desired
credit risk from the provider of the
option component

ISSUERS

RAIFFEISEN “fleonteq EFG  Stendad \ By

Chartered % Best option price out of seven

leading investment banks including
Leonteq

Fully automated setup

Benefits for Leonteq

Reduces hedging exposure by
outsourcing option component to
external counterparties

=4

LEONTEQ SHIP

HEDGING PARTNERS

7 leading investment banks connected

L
3]
2
<
=)
7]
2

PRIMARY
SECONDARY

Transforms Leonteq’s position from
a balance sheet business to a
platform business

' LEONTEQ
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LEONTEQ

PLATFORM SCALABILITY DEMONSTRATED: # TRANSACTIONS INCREASED
FROM 60K IN H1 2018 TO 140K IN H1 2021

Operational leverage

(Indexed: H1 2018 = 100) Drivers for improved scalability

280

250 J ~%  Automation of processes across the full value
‘ / chain

220

190 Full straight-through-processing rate improved
o\.} to 63% in the first half of 2021 compared to

{3 50% in the first half of 2018
160
130
Access to cloud solutions improves
100 - /\/ flexibility of infrastructure capacity
70

Nearshoring initiative to generate savings
and facilitate future growth in a more cost-
efficient way as the business continues to
expand

H1 H2 H1 H2 H1 H2 H1
2018 2018 2019 2019 2020 2020 2021

=
g

Transactions = Costs’ = Headcount

* Total operating expenses in Investment Solutions
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LEONTEQ

OUR ECOSYSTEM FOR INVESTMENT SOLUTIONS

5 i : : Self
BORSE E +5 Private  Regional Universal _
il BoRsa TALIANA we LI partners banks  banks  banks  directed
Investors
OMEGA SIGMA sp.leonteg.com Independent asset Institutional

managers investors
e Family
offices

. Digital :
solutions & Clients &
connectivity investors

y= =
EFG  RAIFFEISEN corn&r wimasze @) Swissquote O Google Cloud

Invest

) Aargauische .
(-itgptgfgg § Kantonalbank  PostFinance’s -
el WP BlackRock. M
T ; labelling e market ackRock. 1IIVD
Btnanane BIL) 5 BdRmB LEONTEQ

L] GI
helvetia A € e

SN cash OGS .

Third-party +10 partners

issuers

2 Swiss
SOCIETE .
GENERALE WWBARCILAYS ‘ investment banks

+2 Asian  +10 European +3 Swiss  +4 US
issuers issuers issuers issuers

3 European 2US
investment banks investment banks
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OUR FINANCIALS



LEONTEQ

STRONG CLIENT ACTIVITY AND DISCIPLINED RISK MANAGEMENTIN A
FAVOURABLE MARKET ENVIRONMENT RESULT IN RECORD PERFORMANCE

Total operating income

(CHF million)
+99% T

H1 2020 H2 2020 H1 2021

16.09.2021 | 16

Total operating expenses
(CHF million)

I— +27% —|

H1 2020 H2 2020 H1 2021

Group net profit
(CHF million)

H1 2020

+69m —‘

H2 2020 H1 2021
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TOPLINE DRIVEN BY EXCEPTIONAL Q1 2021 AND STRONG Q2 2021

Drivers for strong fee income
+ High levels of client activity in a

Quarterly economic revenues since inception (in CHF million)?

Lt favorable market environment
+ Strong client demand across products,
140 underlyings and issuers
* Volumes and revenues in own issued
120 products reach record levels
* Notable increase in large ticket
1 transactions
80 Drivers for positive trading result
+ Continued focus on disciplined risk
management
60 + Hedging contribution of CHF 21.1
million
40 + Treasury carry of CHF 14.4 million
20
0

2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021

1 Economic revenues are defined as sales and trading income earned and are considered as recognised at trade date without applying IFRS revenue recognition rules; economic revenues do not include certain other income components such
as partner project cost reimbursements

16.09.2021 | 17
s



LEONTEQ

COST INCREASE RESULTING FROM CONTINUED STRATEGIC INVESTMENTS,
PERFORMANCE DRIVEN VARIABLE COSTS AND LEGAL PROVISIONS

Total operating expenses (CHE million) Nearshoring initiative Lisbon, Portugal

H1 2020 reported

Release of provisions 4.0

H1 2020 adjusted cost base

Cost benefit nearshoring -2.0
Strategic initiatives 4.2 Phase 1 (since H1 2020) successfully completed. A total of 36
employees working in a serviced office set-up
Performance driven variable costs 12.2 Phase 2 (completed by end-2022): Work in progress to set up
own office with up to 100 designated roles along the entire value
chain; new office expected to open in H2 2021
Provisions for legal cases 8.1 .
Enhanced cost efficiency expected through balanced

personnel expense cost structure (from 2022 onwards)
H1 2021
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LEONTEQ

STRONG BUILD-UP OF CAPITAL BASE (EQUITY + DEFERRED FEE INCOME)

Shareholders’ equity (CHF million)! Capital base (CHF million)*2

2012 2013 2014 2015 2016 2017 2018 2019 2020 H1 2012 2013 2014 2015 2016 2017 2018 2019 2020 H1
2021 2021

1at the end of the respective period 2 defined as the aggregated amount of shareholders’ equity and deferred fee income

16.09.2021 | 19
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LEONTEQ

LEONTEQ’S CAPITAL POSITION AND DIVIDEND POLICY

Capital
basel

Dividend
policy

1 Capital base is defined as the aggregated amount of shareholders’ equity and deferred fee income
2 Assuming Leonteq’s risk profile does not materially change over time; area is defined as a range of +/- 3% of the target indicated

16.09.2021 | 20

AGM 2018

CHF 464m
(at end-2017)

No dividend for
foreseeable
future

CHF 0.00
(for 2017)

AGM 2019

CHF 683m
(at end-2018)

No dividend for
foreseeable
future

CHF 0.00
(for 2018)
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SUMMARY



LEONTEQ

LEONTEQ IS WELL POSITIONED FOR FUTURE GROWTH

Expansion of product offering

Further build-out of AMCs, systematic indices,
quantitative investment strategies and cryptocurrencies

90 Expansion of issuer universe
@ ) Build-out existing set-ups and add new white-labelling partners

Acceleration of digital offering (B2B4C)

Growth
drivers >

Roll-out of white-labelling features to clients and integration of AMC
Gateway into LynQs

S, \ Establish new savings solution offering (D2C)

\ & Launch new innovative product concept for voluntary
v retirement savings market in Switzerland

Commitment to sustainability

€
\\%Z// Ambition to become a leading ESG provider for structured products;
e publish sustainability report next year

16.09.2021 | 22
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INVESTOR RELATIONS CONTACTS

Dominik Ruggli
Head Investor Relations,
Communications & Marketing

Renato Bolliger
Investor Relations Analyst

Leonteq AG

Investor Relations

Europaallee 39 | 8004 Zurich | Switzerland
+41 58 800 18 55
investorrelations@Ileonteq.com
www.leonteq.com/investors

Follow Us
in Linkedin
W Twitter
© Facebook


mailto:investorrelations@Leonteq.com
http://www.leonteq.com/investors
https://www.linkedin.com/company/leonteq
https://twitter.com/leonteq_news
https://www.facebook.com/Leonteq

