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USD LONG - Leverage Certificate on the Actively Managed Certificate on a
Portfolio of Latin American Bonds

Product description
These Certificates with a 4 years maturity track the performance of an AMC on a Portfolio of Latin American Bonds (100%), with a 1.5x target leverage. The
leverage facility is designed as static. Due to the non-recourse nature of leverage, the investor’s maximum loss is limited to the initial investment.

Terms Facts
Issuer Bank Julius Baer & Co. Ltd, Guernsey Price 58585
Calculation agent Bank Julius Baer & Co. Ltd, Zurich Currency usD
ISIN CHO0545165521 Initial participation 150%
Valor 54516552
Issue date 22.05.2020
Maturity date 22.05.2024
Historical Performance Performance Figures
Chart Since Inception (vs Underlying Portfolio) 1 month 1.98%
120 3 months 4.85%
1 year n.a.
115 Y et S I’N’h since launch 17.17%
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ISIN YT Name Currency Weight Shs/Cert Aszet Clazs
US571e47NEBESS 4.41 PETROBRAS GLOBAL FINANCE UsDr 3.59% 1874413 Bonds
USASB20AALBL 2.92 SUZANC AUSTRIA GMEBH s 3.36% 1606642 Bonds
USB4265VAASS 3.39 SOUTHERM COPPER CORP uso 3.23% 1204981 Bonds
USPL3435AA53 4.75 BANCO INTERNAC DEL PERU UsDr 3.21% Lolasd2 Bonds
USPO9252AMZS 3.41 BANCO DE BOGOTA SA uso 3.08% 1606642 Bonds
USP2253TJEQS 5.03 CEMEX SAE DE CV usDr 3.01% 1606541 Bonds
US279158A1 39 3.32 ECOPETROLSA uso 3.00% 1485141 Bonds
USO5971v2C81 3.06 BANCO DE CREDITO DEL PER uso 2.96% 1606641 Bonds
USAIS1SSABS0 5.83 KLABIN AUSTRLA GMEH UsD 2.81% 1338888 Bonds
USP2406GAASD 2.98 TRUST F/1401 s 2.66% 1338867 Bonds
USUs3768AA01 5.59 MNEM US HOLDIMNGS IMC uso 2.64% 1338868 Bonds
USPE&74JAESS 2.33 SIGMA ALIMENTOS 54 UsD 2.63% 1338887 Bonds
USPL6259AHS2 2.48 BEVA BAMCOMER SA TEXAS s 2.61% 1338867 Bonds
USPOLS6PABSO 3.17 ALFA S AL usDr 2.568% 13388589 Bonds
USP19189AE26 4986 CAMPOSOL 5A uso 2.57% 1338888 Bonds
USP379RBAAS 39 EMPRESAS PUBLIC MEDELLIM uso 2.50% 1338886 Bonds
USP4954BAF33 5.7 GRUPOC KUO SAB DE CV uso 2.46% 1338889 Bonds
USP47T77ABES 4.52 GLOEO COMMUNICACOES PART UsD 2.31% 1271925 Bonds
USGS71E2ZAASL 1.75 FRESHILLO PLC s 2.19% 1.071082 Bonds
LUSPSR&699ABTT 432 ITAU UNIBANCO HLDG SAJKY uso 2.12% 1338868 Bonds
USP73699BHSS 10.54 QP SERVICIOS MEGA UsD 1.81% 1071053 Bonds
USPL4008AESL 6.62 BANCO MERCANTIL DE NORTE s 1.72% 0937206 Bonds
USP37110A150 2.2 EMPRESA NACIOMNAL DEL PET uso 1.56% 0.803327 Bonds
US29245RAA14 228 EMEL GENERACION CHILE SA uso 1.54% 0.803325 Bonds
USP57208AD0L 172 OREBIA ADVANCE CORP SAB uso 1.54% 0.803327 Bonds
USPET18AALOD 2.35 SOCIEDAD QUIMICA Y MINER UsD 1.40% 0.663433 Bonds
USP3L00SACEL 3.63 COMNTROLADORA MABE SA CV usD 1.37% 0669435 Bonds
US86264WAHSL 3.69 SUZANC AUSTRIA GMEBH uso 1.34% 0.669434 Bonds
USPS7205AG32 2.8 OREIA ADVANCE CORP SAB UsD 1.30% 0.663435 Bonds
USPS0475AB31 4.69 TELFOM CELUAR DEL PARAGLU usD 1.28% 0669433 Bonds
USP47718AE4S 419 GLOBAL BAMK CORPORATION uso 1.28% 0669433 Bonds
USGT7265AATS 2.21 RUTAS 2 AND 7 FINANCE usD 1.27% 1004148 Bonds
US46556MAFIS 2.38 ITAU UNIBANCO HLDG SAJKY usD 1.26% 0.669435 Bonds
USLs401PAFOL 5.67 MINERY A LUXEMBOURG S5A usDr 1.26% 0.669433 Bonds
USPO7720AEL4 617 BANCO BTG PACTUAL CAYMAN usD 1.26% 0669433 Bonds
USNOL7 5644735 6.84 AJECORP BV usD 1.23% 0.669434 Bonds
USGI0376ABER 4.73 EMERAER OVERSEAS LTD UsD 1.23% 0.665434 Bonds
US71645WARZS 0.85 PETROBRAS GLOBAL FINANCE usD 1.23% 0669435 Bonds
US29082HAA05 5.61 EMEBRAER METHERLANDS FINA usD 1.20% 0.669434 Bonds
USS1911TAPE4 2.59 VALE OVERSEAS LIMITED UsD 1.16% 0.535552 Bonds
USULT14LAASS 2.83 CIELO USA INC usD 1.15% 0.619701 Bonds
USP3713CAB48 532 EMPRESA ELECTRICA COCHRA usmr 1.10% 0.615878 Bonds
USPL&259ANST 5.18 BEVA BAMCOMER SA TEXAS uso 1.09% 0.582403 Bonds
US71654GBW1S 7 PETROLEOS MEXICANOS usD 1.09% 0669439 Bonds
USP786250Y 68 9.42 PETROLEOQS MEXICANOS usDr 1.05% 0.684161 Bonds
USP1S07SACLS 1.35 BANCO SANTANDER MEXICO usD 1.03% 0.535551 Bonds
USP34461AESS 12568 UNIFIN FINAMNCIERA 5S4 DIE usD 0.98% 0.669433 Bonds
USP7721BAELS 911 PERU LNG SRL usDr 0.93% 0.663433 Bonds
USP24461AB26 1251 UNIFIN FINAMCIERA S& DE usD 0.85% 0.535548 Bonds
Cash UsSD o] Cash UsD s 0.83% 46.056620 Money Market
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CONTACTS

Structured Products
Tailored Solutions Group

+41 (0) 58 888 8006
derivatives@ juliusbaer.com
derivatives.juliusbaer.com

BANK JULIUS BAER & CO. LTD.}|
Bahnhofstrasse 36

P.O. Box

8010 Zurich

Switzerland

Important legal information

General This publication constitutes marketing material and is not the result of independent financial research. Therefore the legal requirements regarding the
independence of financial research do not apply. This material is not independent from the proprietary interests of Julius Baer (e.g. certain Julius Baer products may
be mentioned in this publication), which may conflict with your interests.

The information and opinions expressed in this publication were produced by Bank Julius Baer & Co. Ltd., Zurich, as of the date of writing and are subject to change
without notice. This publication is intended for information purposes only and does not constitute an offer or an invitation by, or on behalf of, Julius Baer to buy or
sell any securities or related financial instruments or to participate in any particular trading strategy in any jurisdiction. Opinions and comments of the authors
reflect their current views, but not necessarily of other Julius Baer entities or any other third party. Other Julius Baer entities may have issued, and may in the future
issue, other publications that are inconsistent with, and reach different conclusions from, the information presented in this publication. Julius Baer assumes no
obligation to ensure that such other publications are brought to the attention of any recipient of this publication.

Suitability Investments in the asset classes mentioned in this publication may not be suitable for all recipients and may not be available in all countries. Clients of
Julius Baer are kindly requested to get in touch with the local Julius Baer entity in order to be informed about the services and/or products available in such country.
This publication has been prepared without taking account of the objectives, financial situation or needs of any particular investor. Before entering into any
transaction, investors should consider the suitability of the transaction to individual circumstances and objectives. Any investment or trading or other decision
should only be made by the client after a thorough reading of the relevant product term sheet, subscription agreement, information memorandum, prospectus or
other offering document relating to the issue of the securities or other financial instruments. Where reference to a specific research report is made this publication
should not be read in isolation without reference to this full research report which may be provided upon request. Nothing in this publication constitutes investment,
legal, accounting or tax advice, or a representation that any investment or strategy is suitable or appropriate to individual circumstances, or otherwise constitutes a
personal recommendation to any specific investor. Any references to a particular tax treatment depend on the individual circumstances of each investor and may be
subject to change in the future. Julius Baer recommends that investors independently assess, with a professional advisor, the specific financial risks as well as legal,
regulatory, credit, tax and accounting consequences.

Information / forecasts referred to Although the information and data herein are obtained from sources believed to be reliable, no representation is made that
the information is accurate or complete. In particular, the information provided in this publication may not cover all material information on the financial
instruments or issuers of such instruments. Bank Julius Baer & Co. Ltd., Zurich, its subsidiaries and affiliated companies do not accept liability for any loss arising
from the use of this publication. Important sources for the production of this publication are e.g. national and international media, information services (e.g.
Reuters, Bloomberg Finance L.P.), publicly available databases, economic journals and newspapers (e.g. Financial Times, Wall Street Journal), publicly available
company information, publications of rating agencies. Ratings and appraisals contained in this publication are clearly marked as such.

All information and data used for this publication relate to past or present circumstances and may change at any time without prior notice. Statements contained in
this publication regarding financial instruments or issuers of financial instruments relate to the time of the production of this publication. Such statements are based
on a multitude of factors which are subject to continuous change. A statement contained in this publication may, thus, become inaccurate without this being
published. Potential risk regarding statements and expectations expressed in this publication may result from issuer specific and general (e.g. political, economic,
market, etc.) developments.

Risk The price and value of, and income from investments in any asset class mentioned in this publication may fall as well as rise and investors may not get back the
amount invested. Risks involved in any asset class mentioned in this publication may include but are not necessarily limited to market risks, credit risks, political
risks and economic risks. The investor may be exposed to currency risk, because the product or underlyings of the product are denominated in other currencies than
that of the country in which the investor is resident. The investment as well as its performance are therefore exposed to currency fluctuations and may increase or
decrease in value. Particular risks in connection with specific investments featured in this publication are disclosed in the relevant product term sheet, subscription
agreement, information memorandum, prospectus or other offering document relating to the issue of the securities or other financial instruments. These
documents can be obtained free of charge upon request. Investments in emerging markets are speculative and may be considerably more volatile than investments
in established markets. Clients should not be investing in the product unless they fully understand the feature and risks associated with it. Past performance is not a
reliable indicator of future results. Performance forecasts are not a reliable indicator of future performance. Shares, bank debt securities (e.g. interest bearing bank
bonds and certificates) as well as other claims against financial institutions are subject to special regulations such as the “Bank Recovery and Resolution Directive”
and the “Single Resolution Mechanism Regulation”. These regulations can have a negative effect for the investor / contractual partner of the financial institution in
case of a default and the necessity of a resolution of the financial institution. For further details, please refer to: www.juliusbaer.com/legal-information-en.Without
prejudice to the generality of the foregoing, the following highlights certain aspects, risks and characteristics of some of the asset classes mentioned in this
publication.

Structured products (e.g. baskets, certificates) are complex financial products and therefore involve a higher degree of risk. They are intended for investors who
understand and are capable of assuming all risks involved. Structured products may therefore only be sold to experienced investors and require additional advice
regarding the products specific risks. The value of the products is not only dependent on the development of the underlying, but also on the creditworthiness of the
issuer, which may vary over the term of the product. In case of the issuer’s insolvency or bankruptcy, the investor in the product may lose his entire investment.
Before entering an investment all documents related to the issue of the described structured product have to be read. The full terms of the respective structured
product may be obtained free of charge.
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Conflict of Interests We are required to disclose important information about our interests and potential conflicts. In order to prevent conflicts of interest from
adversely affecting the interests of its clients, Julius Baer has established a policy and procedures which are designed to identify and manage such conflicts. These
include organizational and administrative arrangements to safeguard the interests of clients. Julius Baer’s arrangements include adequate remuneration policies (for
persons involved in the production of this publication) based largely on qualitative criteria (e.g. overall quality and accuracy of research) and only remotely on
quantitative elements (e.g. overall performance of Julius Baer). A Julius Baer entity may, to the extent permitted by law, participate or invest in other financing
transactions with the issuer of the securities referred to herein, perform services or solicit business from such issuers, have a position or effect transactions in the
securities or options thereof, have any other significant financial interest regarding the issuers of the securities referred to herein and/or may have done so in the
past. For further information about our interest in the investments featured in this publication, see the company-specific disclosures above.

Important Distribution Information

This publication and any market data contained therein shall only be for the personal use of the intended recipient and shall not be redistributed to any third party,
unless Julius Baer or the source of the relevant market data gives their approval. This publication is not directed to any person in any jurisdiction where (by reason of
that person’s nationality, residence or otherwise) such publications are prohibited.

External Asset Managers/External Financial Advisers: In case this marketing publication is provided to an External Asset Manager or an External Financial Adviser,
Julius Baer expressly prohibits that it is redistributed by the External Asset Manager or the External Financial Adviser and is made available to their clients and/or
third parties. By receiving any marketing publication the External Asset Managers or the External Financial Advisers confirm that they will make their own
independent analysis and investment decisions, if applicable.

Switzerland: In Switzerland this publication has been distributed by Bank Julius Baer & Co. Ltd., Zurich, authorised and regulated by the Swiss Financial Market
Supervisory Authority FINMA. Structured products do not constitute a participation in a collective investment scheme. Therefore, they are not supervised by the
Swiss Financial Market Supervisory Authority FINMA and the investor does not benefit from the specific investor protection provided under the Swiss Federal Act on
Collective Investment Schemes. This publication is not a simplified prospectus as stated in Art. 5 of the Swiss Federal Act on Collective Investment Schemes.

United States: NEITHER THIS PUBLICATION NOR ANY COPY THEREOF MAY BE SENT, TAKEN INTO OR DISTRIBUTED IN THE UNITED STATES OR TO ANY
US PERSON.

This publication may contain information obtained from third parties, including ratings from rating agencies such as Standard & Poor’s, Moody’s, Fitch and other
similar rating agencies, and research from research providers such as MSCI ESG Research LLC or its affiliates. Issuers mentioned or included in any MSCI ESG
Research LLC materials may be a client of or affiliated with a client of MSCI Inc. (“MSCI”) or another MSCI subsidiary. Reproduction and distribution of third-party
content in any form is prohibited except with the prior written permission of the related third party. Third-party content providers do not guarantee the accuracy,
completeness, timeliness or availability of any information, including ratings or research, and are not responsible for any errors or omissions (negligent or
otherwise), regardless of the cause, or for the results obtained from the use of such content. Third-party content providers give no express or implied warranties,
including, but not limited to, any warranties of merchantability or fitness for a particular purpose or use. Third-party content providers shall not be liable for any
direct, indirect, incidental, exemplary, compensatory, punitive, special or consequential damages, costs, expenses, legal fees or losses (including lost income or
profits and opportunity costs) in connection with any use of their content, including ratings or research. Credit and/or research ratings are statements of opinions
and are not statements of fact or recommendations to purchase, hold or sell securities. They do not address the market value of securities or the suitability of
securities for investment purposes and should not be relied on as investment advice.
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