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Opening Remarks - 4:30pm — 4:35pm EST

PANEL 1 - 4:35pm — 5:25pm EST PANEL 2 - 5:25pm - 6:15pm EST

Industry Outlook Underlyings: Tried & True vs. New & Novel
Overview of record-setting $90bn issuance in 2021 ESG and green underlyings
LIBOR phase-out: Implications for issuers & Cryptocurrencies as underlying/reference assets

distributors Vol-control and prop indices: state of play
Update on fixed index annuities market

Market-linked products related to Chinese MIC
securities

Closing Remarks - 6:15pm — 6:20pm EST
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Technology trends and predictions

"Al indexation"/machine learning-selected baskets



Viarket Overview

US Structured Notes - Growth by USA Notional Amt

Source: Prospect News
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Viaket OVerview,

Structured Products by Reference Asset - USD
$94.5 billion notional in 2021

/ SINGLE-STOCK - $: 19.9 BN - 21.1%

ETF - $: 8.74BN -9.2%
, BASKET- $:6.61BN-7.0%

' / OTHER - $: 3.22 BN - 3.4%
. \// RATES - $: 1.18 BN - 1.2%
\ CONTROLLED VOL - $: 0.5 BN - 0.5%

7
\\_7 ~ COMMODITY -$:0.45 BN - 0.5%

A\

INDEX-LINKED - $: 53.91 BN - 57.0% —

N FX - $: 0.01 BN - 0.0%
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Viarket @verview

Structured Products by Reference Asset — # of Deals
25,336 SEC-Registered Deals in 2021
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Viarket Overview

Structured Notes Issuance by USD ($bn)
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Viarket Overview

Structured Notes Issuance by # of Deals

| UBSAG, londonBranch 6649
3| citigroup Global Markts Holdings nc. | 2728 |
5| Morgan Stanley Fnancelle | 2432
7 Credit Susse AG, London Branch 1187
' |BankofMontreal | 734
13 | Bank of Nova Scotia 314
15 | Jefferies Group LL 31
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Viarket @vernview

Structured Notes Distribution
Bookrunners by Notional ($bn) and Deals

3 | Goldman Sachs $11.70 2700 deals
5 lBarcys | | $10.75 2036 deals |
[l7 [ lves e $0.07  6738deals

9 [ crednisumsal |1 g505 1 967 deak |
it sacl T $233  652deals
a1 Scotial I $155  192deals

15  Wells Fargo $0.38 110 deals
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Industry Outlook
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2022 STRUCGTURED PROBPUGTS LEGAL, REGULATORY & COMPLIANCE SERIES

Structured Products - Chinese Securities

February 10, 2022

Investment Restrictions

»  Current administration issued Executive Order 14032
« Time periods

— Divestment Period (August 2, 2021 one year divestment period ending June 3,
2022).

— Post Divestment (after June 3, 2022)
*  OFAC Publications

— CMIC list is published on OFAC's website

— FAQs Published by Treasury Department’'s OFAC Group
* Applicability to Structured Products

* Next Steps
MAYER |BROWN
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PANEL 2

Underlyings: Tried & True vs.
New & Novel
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A\ AN~ RDAcCHIIr N C
Addltionals RESOURCES
PANEL 1 - Industry Outlook PANEL 2 - Underlyings: Tried & True vs. New & Novel
Indices Fixed Index Annuities and Legal Requlatory REVERSEingquiries Newsletter: Volume 4, Issue 6

Considerations

REVERSEinquiries Newsletter: Volume 4, Issue 5

Capital Markets Tax Quarterly: Volume 4, Issue 4

REVERSEinquiries Newsletter: Volume 4, Issue 4

REVERSEinquiries Newsletter: Volume 4, Issue 6

REVERSEingquiries Newsletter: Volume 4, Issue 3
FINRA Tips on ESG Investing
FINRA: Al in the Securities Industry

REVERSEinquiries Newsletter: Volume 4, Issue 5

REVERSEinquiries Newsletter: Volume 4, Issue 1

REVERSEinquiries Workshop White Papers: Indices:

The Good, the Bad and Knowing the Difference

/MVriting on the Wall.

Translating Securities with Mayer Brown
FOR EXPLANATIONS OF OVER 9200 SECURITIES, DERIVATIVES, FINANCIAL SERVICES,
AND CAPITAL MARKETS TERMS AND PHRASES. (" \ugitingontnewall.com
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https://www.freewritings.law/wp-content/uploads/sites/24/2022/02/Indices-Fixed-Index-Annuities-and-Legal-Regulatory-Considerations-SPA.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2022/02/capital-markets-tax-quarterly--vol-4-iss-4.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/12/ri-newsletter-vol-4-iss-6.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/10/reverseinquiries-newsletter-volume-4-issue-5.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/01/reverseinquiries-newsletter-41-jan-2021.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2019/02/white-paper-converted.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/12/ri-newsletter-vol-4-iss-6.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/10/reverseinquiries-newsletter-volume-4-issue-5.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/07/reverseinquiries44july-2021.pdf
https://www.mayerbrown.com/-/media/files/perspectives-events/publications/2021/05/reverseinquiries-newsletter-43.pdf
https://freewritings.mayerbrownblogs.com/wp-content/uploads/sites/24/2020/10/FINRA-Tips-on-ESG-Investing-REVERSEinquiries-Article.pdf
https://www.finra.org/sites/default/files/2020-06/ai-report-061020.pdf
http://www.writingonthewall.com/
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Subscribe to Oulr Dedicated Blogs and Groups

The blog’s global lens covers everything from topical ISDA developments
and the divergence between EU and UK derivatives regulation post-Brexit,
derivatives regulatory capital issues, to US and Asia derivative regulatory
developments and implementation of global margin rules.

The Long and Short of It blog appeals
to both product specialists and generalists.

THE EYE ON IBOR TRANSITION BLOG ENABLES OUR
GLOBAL, CROSS-PRACTICE IBOR EXPERTS TO KEEP
market participants abreast, in real time, of continuing
regulatory and legislative announcements, trade group
tools, and the status of market transition.



http://www.longandshortblog.com/
http://www.eyeonibor.com/
http://www.eyeonibor.com/
http://www.freewritings.law/

Americas | Asia | Europe | Middle East mayerbrown.com

Mayer Brown is a global services provider comprising associated legal practices that are separate entities, including Mayer Brown LLP (lllinois, USA), Mayer Brown International LLP (England), Mayer Brown (a Hong Kong partnership) and Tauil & Chequer Advogados (a Brazilian law partnership) (collectively the “Mayer Brown

Practices”) and non-legal service providers, which provide consultancy services (the “Mayer Brown Consultancies”). The Mayer Brown Practices and Mayer Brown Consultancies are established in various jurisdictions and may be a legal person or a partnership. Details of the individual Mayer Brown Practices and Mayer
Brown Consultancies can be found in the Legal Notices section of our website. “Mayer Brown" and the Mayer Brown logo are the trademarks of Mayer Brown. © Mayer Brown. All rights reserved.
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