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LEGAL DISCLAIMER

This presentation of Leonteq AG (the “Company”) serves for information purposes only and does not constitute research. This presentation and all materials, docu-
ments 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 (pu-
blic 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 presen-
tation 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. 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 respecti-
ve 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.

All figures in this presentation that are part of the consolidated IFRS financial statements for the twelve months ended 31 December 2017, 2016, 2015, 2014, 2013
and 2012 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 2018. All rights reserved.
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* Leading expertise and technology for structured products and

Unique products unit-linked retail products with financial protection

& * Unique capabilities and technology to manufacture structured products
service offering for partners and ourselves

* Fully integrated services from front to back

International client * Clients: more than 1,000 financial intermediaries and financial institutions

and partner network * Partners: nine top tier banks and two insurance companies

* Switzerland: Geneva and Zurich
Locations * EMEA: Amsterdam, Frankfurt, Guernsey, London, Monaco and Paris

*  APAC: Hong Kong and Singapore
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Provide our clients access to one of the largest universes of
structured products

Products issued from our partners’ and our own balance sheet
Individual tailoring
Provide services along the value chain for our clients

Fee income contribution 79% Offer re-financing opportunities to issuance partners
in full year 2017

Our offering

Private banks
Independent asset managers
Other financial intermediaries

Partners Clients

— Aargauische Kantonalbank
— Bank of Montreal

— Cornér Bank

— Crédit Agricole CIB

— Deutsche Bank

— EFG International

—J.P Morgan

— PostFinance (pilot project)
— Raiffeisen Switzerland

— Standard Chartered Bank

Our operating model

Monetization through a margin on investment volume
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Provide modular IT solutions to fully enable or to enhance their
partners” structured product capabilities

Offer add-on services such as regulatory support, risk management,
sales advisory training

Our proposition

Fee income contribution 12%
in full year 2017

Mid-sized retail and private banks with:
Our partners - Little/no existing capabilities

- Existing, but less sophisticated capabilities

Modular g Modular

solutions @ solutions

solutions

Modular & Modular
solutions @ solutions
Partners

— Aargauische Kantonalbank
— Cornér Bank

— Crédit Agricole CIB

— EFG International Monetization through shared margin on turnover + initial set-up fees
— PostFinance (pilot project)
— Raiffeisen Switzerland

- Modular i Modular Investors
Our operating model o
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Fee income contribution 9%
in full year 2017

Partners
— Helvetia
— Swiss Mobiliar
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INSURANCE & WEALTH PLANNING SOLUTIONS

Our proposition

Our partners

Our operating model

Offer a digital platform to life insurers, enabling unit-linked retail products
with financial protection

Attractive and transparent long-term savings and draw down solutions
with both, upside potential and downside protection

High capital and cost efficiency, based on third party-guarantees, upfront
hedging and scalable straight-through digital processes, covering the full
policy lifecycle

Mid-size insurers in Europe

Investment managers with long-term investment horizon

Modular i Modular &
solutions @ solutions

Modular fif Modular Policy holders
solutions | solutions

Modular & Modular
solutions @ solutions

Monetization through recurring fees on outstanding policies + initial fee on net new policies
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Total market turnover structured products (CHFbn)*
Leonteq
platform
market
share

300
+21% YIELD ENHANCEMENT
L . +26% PARTICIPATION
eonteq continues to 200 | @ LEVERAGE
outgrow the market © CAPITAL PROTECTION
@ OTHER
100 ﬂ |
0

H2 2016 H1 2017 H2 2017 FY 2016 FY 2017

Total market turnover split by product group 2017

Leonteq platform turnover structured products (CHFbn)*

a2 28% — —0
* Source SSPA 2017
Participating banks 21 +39%
— Barclays Capital ° [
— Banque Cantonale Vaudoise YIELD ENHANCEMENT
— Credit Suisse “ ° PARTICIPATION
— Commerzbank [ LEVERAGE
— Goldman Sachs & CAPITAL PROTECTION
— Julius Bar ; @ OTHER
- Leonteq |
— Notenstein La Roche
— Raiffeisen Switzerland 5
-UBS H2 2016 H1 2017 H2 2017 FY 2016 FY 2017

Leonteq platform turnover split by product group 2017

—\Vontobel
— ZUrcher Kantonalbank
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Number of products issued (in thousands) Outstanding policies (in thousands)

2017
Leonteq issued a record 30 42
26,575 structured products
(+27 %) thanks to solid demand
for structured products

25 | — 35

Trend towards modern capital
efficient products was acceler
ated by unique combination

of third party guarantees with
the advantages of unit-linked
concepts

28 |

* Source SSPA 2017

Participating banks

— Barclays Capital

— Banque Cantonale Vaudoise
— Credit Suisse

— Commerzbank

— Goldman Sachs

— Julius Bar

- Leonteq

— Notenstein La Roche
— Raiffeisen Switzerland
- UBS

—\Vontobel

— ZUrcher Kantonalbank

2012 2013 2014 2015 2016 2017 2012 2013 2014 2015 2016 2017
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Platform asset (CHFbn) Turnover (CHFbn)

2017

: : Platform
Resolved operational issues Phtm 49%
and increased product and business
country scope for selected
iIssuers 12 e

Onboarded Crédit Agricole CIB
and Standard Chartered Bank
as new partners

wW
o

Successfully implemented
MiFID Il

2012 2013 2014 2015 2016 2017 2012 2013 2014 2015 2016 2017
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Number of clients income (CHFm)

1,200 300

2017

Improved revenue quality
through geographical diversific-
ation, increase in number of 1,000
available credit risks, reduction
of average ticket sizes and
reduction of large ticket trans-
actions

250

800 200

600 150

400 100

200 50

2012 2013 2014 2015 2016 2017 2012 2013 2014 2015 2016 2017

"1 0 |55
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Staff (full-time equivalents) Total operating expenses (CHFm)

600 210

2017
Management delivered annualised
cost savings of CHF 24.4m

500 175

400 140

300 105

200 70

100 35

2012 2013 2014 2015 2016 2017 2012 2013 2014 2015 2016 2017

ONE-OFFS

L
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Net profit (CHFm) Cost-income ratio

72 90%

2017
Rightsizing measures

implemented in 2017
75%

2017 results impacted by low
volatility (hedging contributions
of CHF -13m)

One-offs totalling CHF 16m

60%

45% 91%

30%

| 15%

83%
73%
¢ 70% 69%

2012 2013 2014 2015 2016 2017 2012 2013 2014 2015 2016 2017

12 EEEEEEE  SSSSSs>E.-
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Risk-weighted assets (CHFbn) BIS total eligible capital (CHFbn) & CET 1 ratio

24 CET 1
201 7 : ratio 18.0% 18.1% 19.6%

Risk-weighted assets
increased on the back of 420
business growth 20 —

Solid capital position with
total capital ratio and tier 1 350
ratio of 19.6%

280

210

140

70

0
2012 2013 2014 2015 2016 2017 2012 2013 2014~ 2015 2016 2017

* July 2014: Net proceeds from rights issue
amounted to CHF 173m

"1 3 {5
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Vince Chandler
Chairman of the Nomination
& Remuneration Committee

Christopher M. Chambers
Chairman of the Board of Directors

Hans Isler

Vice Chairman of the Board of
Directors and Chairman of the
Audit Committee

Patrick de Figueiredo
Member

Richard A. Laxer
Member

Jorg Behrens
Chairman of the Risk Committee

Thomas R. Meier
Member

Paulo Briigger
Member

* Subject to the (re-) election at the 2018 Annual General
Meeting

14 -
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INDEPENDENT MEMBER @ NON-INDEPENDENT MEMBER

Process initiated one year ago
to strengthen the independence
and the skills of the Board
completed

L
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Not
registered

d Founding Partners

Lukas Ruflin family interests?® 8.05%
Sandro Dorigo 2.45%

o—— Raiffeisen Group?

As per Leonteq share register at end-2017

Includes 2.9% of shares subject to call options held
by the Lukas Ruflin family interests

670,688 shares are subject to a lock-up until October
2025; Lukas Ruflin family interests additionally hold

call options in relation to 2.9% shares held by Raif- Betall !nstltutlonal Largest institutional investors
feisen Investors Investors
5 _ 4 0,
H21 Macro Limited / creation of obligation to notify: RainerMarc Frey 6.4%
13 March 2017 . .
are Credit Suisse® 3.0%

Credit Suisse Funds AG / creation of obligation to no-
tify: 25 October 2017
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Expand scope of existing cooperations to diversify partner revenues

R Further develop collaboration with Crédit Agricole CIB and
evenues Standard Chartered Bank

Continue on-shoring-project in Japan

Rigorous cost management to continue
Selective investments in new hires and growth projects
Cost target 2018: CHF ~180 millions*

Increase efficiency through further automation of payoffs and
front-to-back processes

Efficiency Implement additional measures to enhance client and transaction
profitability
Enhance technology leadership position through system upgrades

New project launched to reduce capital intensity by transfer market risk
(o%:Te - to external hedge providers

Ongoing efforts to optimise balance sheet usage on a transaction level

* excluding one-offs
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