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ChooseSmart is targeted at experienced private and professional Swiss investors who
work in, or with, the Swiss financial market. ChooseSmart is specialized on FinTech algo-
rithms and mathematical models to systematically analyze data from the Swiss stock
market and create corresponding trading strategies. ChooseSmart has been successful-
ly managing a portfolio containing a selection of Swiss stocks since November 2019.

Tracker certificate on the ChooseSmart Swiss Portfolio Index.

The ChooseSmart Swiss Portfolio Index replicates the performance of the underlying
Swiss equities. The aim of the investment is to achieve a better return profile than the
Swiss Performance Index (SPI). As the portfolio is held in CHF only, there is no unwanted
currency risk that can diminish investment gains of Swiss investors. This tracker certifi-
cate is suitable for investors with a long investment horizon.

The composition of the index is based on selected stocks from the Swiss Performance
Index (SPI) and aims for capital growth. The stock selection is highly driven by the Choo-
seSmart algorithms, which analyze the current market situation on the basis of extensive
historical data and create independent forecasts for its future development.

The composition of the index consists at each time of up to 10 Swiss equities and a cash
position. The cash position is held for strategic reasons and can in certain situations
make up to 100% of the portfolio value, depending on the assessment of the short-term
market situation. The allocations are reviewed on a daily bases, where underlying data
from all of the equities within the Swiss Performance Index are considered.

As from now, Leonteq is offering investors a simple, transparent and low-cost way of
bringing the ChooseSmart Swiss Aktienportfolio into their own custody account by
purchasing the tracker certificate on the ChooseSmart Swiss Portfolio Index. Net divi-
dends will be reinvested in the index. Last but not least, in order to alleviate the counter-
party risk for investors, this product is issued under the TCM —Triparty Collateral Manage-
ment — setup powered by SIX, and the corresponding fee included.

LEONTEQ SECURITIES AG
Europaallee 39 | CH-8004 Zurich | Phone +41 58 800 1000 | info@leonteq.com | sp.leonteg.com/en

CHOOSESMART®

HIGHLIGHTS

Invest with the ChooseSmart strategy
Swiss equity portfolio in CHF

No currency risk for Swiss investors
Traded daily on SIX Swiss Exchange
TCM - collateralisation powered by SIX

+41 58 800 1111

info@leonteq.com | sp.leonteq.com

The financial instruments mentioned in this
document are derivative instruments. They do
not qualify as units of a collective investment
scheme pursuant to art. 7 et seqq. of the Swiss
Federal Act on Collective Investment Schemes
(CISA) and are therefore neither registered nor
supervised by the Swiss Financial Market Super-
visory Authority FINMA. Investors do not benefit
from the specific investor protection provided

under the CISA.

Issuer

Leonteq Securities AG

SVSP category

Tracker certificate (1300)

Underlying

ChooseSmart Swiss
Portfolio Index

Index sponsor

CF Advisory GmbH

Currency CHF
Initial Fixing Date 11.12.23
First Exchange Trading 18.12.23
Date

Maturity Open end
Management fee 1.90% p.a.

Dividend treatment

Net dividends are reinvested

Listing SIX Swiss Exchange AG
Issue price CHF 1000.00
Valor/SIX symbol 129029528 / YURLTQ
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CHOOSESMART SWISS PORTFOLIO INDEX WOULD YOU LIKE TO KNOW MORE

ABOUT INVESTMENT PRODUCTS?

If so, please feel free to call us on
+41 58 800 1111, write us an email
at info@leonteq.com or visit

our website sp.leonteq.com/en

CHOOSESMART SWISS PORTFOLIO AND SWISS PERFORMANCE INDEX
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=== ChooseSmart Aktienportfolio = Swiss Performance Index (SPI)

Source: ChooseSmart, as of 29. September 2023 (indexed to 100)
Historical data is not a reliable indicator of future performance

LEGAL DISCLAIMER
Advertising: This publication constitutes advertising within the meaning of article 68 of the FinSA. It serves only for information purposes and is not research. It may be subject to change at any time without
previous notice.

Publication: This publication is provided by Leonteq Securities AG (the “Leonteq Entity”) which is authorised and subject to supervision by the Swiss Financial Market Supervisory Authority (FINMA)
Distribution: The Issuer has entered into a distribution agreement with CF Advisory GmbH. CF Advisory GmbH acts as distributor and Index Sponsor for this Product.

No prospectus: This publication is not a legally binding document and does not constitute (i) a prospectus or a simplified prospectus pursuant to art. 5 Collective Investment Schemes Act (“CISA”), as such
article was in effect immediately prior to the entry into effect of the Swiss Financial Services Act (“FinSA"), (ii) nor a prospectus pursuant to article 40 of the FinSA, {iii) a listing prospectus pursuant to art
1156 of the Swiss Code of Obligations, (iv) a prospectus within the meaning of the Regulation (EU) 2017/1129 (all as amended and implemented from time to time) or (iv) a prospectus under any other laws
and regulations.

No recommendation: This publication does not constitute, and should not be construed as, an offer to sell, a solicitation to buy, investment advice or a recommendation to buy, sell or otherwise transact in
any products. Any prices indicated in this publication do not represent firm quotes as to size or price.

Intermediation: Investors cannot purchase the products described herein directly from the Leonteq Entity or affiliated companies but solely through banks or other financial services providers.

Guarantee: If the products are guaranteed, the guarantor acts as guarantor for the issuer's obligations under the terms of the products. Full details of the guarantee are set out in the legal documentation
of the products.

Legal documentation: Before taking any investment decision, investors shall carefully read the legal documentation of the products (as supplemented from time to time) and, in particular, the risk
disclosures contained therein. The binding terms of each product are exclusively those set out in the relevant legal documentation. During the whole term of this Product, the Product Documentation can
be ordered free of charge from the Lead Manager at Europaallee 39, 8004 Zurich (Switzerland), via telephone (+41 58 800 1111*), fax (+41-(0)58-800 1010) or via e-mail (termsheet@leonteq.com). Please note
that all calls made to numbers marked with an asterisk (*) are recorded. By calling such number, your consent to the recording is deemed given.

FinSA KIDs: A Swiss key information document (FinSA KIDs) or key information document in accordance with Regulation (EU) No 1286/2014 (PRIIPs Regulation) has been prepared in relation to the
Products and may be obtained, free of charge, upon request from the Lead Manager at Europaallee 39, 8004 Zurich (Switzerland), via telephone (+41 58 800 1111*), fax (+41-(0)58-800 1010) or via e-mail
(termsheet@leonteq.com). Please note that all calls made to numbers marked with an asterisk (*) are recorded. By calling such number, your consent to the recording is deemed given.

No advice: No opinions are expressed as to the merits or suitability of the products. Investment in the products may not be suitable for all investors. Investors are solely responsible for making their own
independent appraisal of the products and should not consider any of the information contained in this publication as constituting investment advice. Investors are highly recommended to consult a
competent financial advisor before investing in financial products. This publication does neither constitute nor substitute such advice. Neither the Leonteq Entity nor any of its affiliates are responsible
for providing any investor with legal, tax or other specialist advice.

No representation: No representation or warranty, either express or implied, is given with respect to the accuracy or completeness of the information herein. The information in this publication is derived
from sources believed to be reliable, but its accuracy and sufficiency cannot be guaranteed. No responsibility is taken for the correctness of this publication.

No liability: Neither the Leonteq Entity, any of its affiliated companies, nor any of their respective directors, officers or employees accepts any responsibility or liability whatsoever for any expense, loss or
damages arising out of or in any way connected with the use of all or any part of this communication.

Conflict of interest: The Leonteq Entity or its affiliated companies may operate as market maker for the financial products, may trade as principal, and may conclude hedging transactions. Such activities
may influence the market price, the price movement, or the liquidity of the product and/or its underlying.

Past performance of underlying: The past performance of the underlying is not indicative of its future performance

Fees: The purchase of the products triggers costs and fees. Financial institutions or intermediaries that distribute the products may be compensated by purchasing the products at a discount to the issue
price, receiving a reimbursement or payment of a fee, in each case as specified in the legal documentation for the products.

Market fluctuation: The value of the products is subject to market fluctuation which can lead to a partial or total loss of the invested capital.

Leverage: If the product is a leveraged product, the leverage may magnify the exposure to market fluctuation and increase gains or losses.

Currency fluctuation: Returns may increase or decrease as a result of currency fluctuations.

Coupons: If the terms of the products provide for conditional coupon payments, there is no guarantee that the conditions for obtaining such coupons are met (and therefore the amount of coupons paid is
not guaranteed and could even be zero).

Tax: The tax treatment of the products depends on the individual circumstances of each investor and may be subject to change in the future

Selling restrictions: The issuance of the products is subject to Swiss law. The products may not be sold or offered in any jurisdiction other than in compliance with all applicable laws and regulations. The
products have not been and will not be registered with any local securities and exchange commission. Unless otherwise specified in the legal documentation of the products, the products are offered on a
private placement basis only and no action has been taken to permit a public offering of the products (including via mass media). Selling restrictions apply for multiple jurisdictions, including the EEA, the
United Kingdom, Monaco, Hong Kong, Singapore, Japan, Chile, Brazil, El Salvador, Uruguay, Peru, Bahamas, Andorra, the USA and US Persons. Detailed information with respect to the applicable
selling restrictions are available in the legal documentation of the products and on https://ch.leonteq.com/legal/selling-restrictions. The existance of selling restrictions for a certain jurisdiciton does not,
per se, constitute an approval of the distribution of the relevant products in such jurisdiction by any financial institutions or intermediaries

USA and US Persons: The issuer and/or the lead manager will not register the products under the U.S. Securities Act of 1933, as amended (the “Securities Act”) or any other securities law. The products
may not be offered or sold within the United States except by Leonteq Securities AG and its affiliates to distributors pursuant to exemptions from registration under the Securities Act, including but not
limited to Section 4 (a)(2) thereof, Regulation D, or other applicable exemption from registration under U.S. securities law. Accordingly, the products may only be offered and sold outside the United
States to non-U.S. persons (within the meaning of Regulation S under the Securities Act) in offshore transactions in reliance on Rule 903 of Regulation S. The products are subject to restrictions on
transfer. Please see section “Offering and Sale” of the issuance programme of the respective products.

Unsolicited delivery: No part of this publication may be reproduced, distributed or transmitted in any manner without prior written permission of the Leonteq Entity. No responsibility is assumed in case of
unsolicited delivery.

Any - including only partial - reproduction of any article or picture is solely permitted based on an authorization from Leonteq Securities AG. No responsibility is assumed in case of unsolicited delivery.

© Leonteq Securities AG 2023. All rights reserved.



