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Structured Products are not collective investment schemes within the meaning of the Swiss Federal Act on Collective Investment 

Schemes (CISA) and are not subject to an authorisation or supervision by the Swiss Financial Market Supervisory Authority FINMA. 

Investors bear the issuer risk. 
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Sämtliche in diesem Dokument geäusserten Meinungen stammen vom Rese-
arch der Zürcher Kantonalbank. Es handelt sich um Auszüge aus den ausführ-
lichen Research-Berichten. Eine ausführliche Darstellung des Research zu den 
Jahresfavoriten finden Sie anbei. 
 
 

 

The ZKB Tracker Certificate on the MSCI Europe Net Total 

Return EUR Index provides an efficient way to participate 

1:1 in the performance of the MSCI Europe Net Total Re-

turn EUR Index.  

 

The MSCI Europe Net Total Return EUR Index is a 

Euro-denominated equity index that tracks the perfor-

mance of companies with high and medium market capi-

talization from European industrialized countries.  

 

The MSCI Europe Net Total Return EUR Index covers equi-

ties from the following 15 European countries: Austria, 

Belgium, Denmark, Finland, France, Germany, Ireland, It-

aly, the Netherlands, Norway, Portugal, Spain, Sweden, 

Switzerland and the United Kingdom. 

 

The MSCI Europe Net Total Return EUR Index covers 

around 85% of the free float-adjusted equity market cap-

italization of the aforementioned European industrialized 

countries. On August 30, 2024, the index consisted of 

417 stocks. 

 

The composition of the index is reviewed on a quarterly 

basis and the weighting is based on the free float-ad-

justed market capitalization. Net dividends, i.e. after de-

duction of taxes, are reinvested. 

 

Key Data 

 

Underlying MSCI Europe NTR EUR Index 

Currency EUR 

Trading Unit 1 Structured Product 

Issue Price EUR 100.00 

Subscription Deadline 26 September 2024, 16:00h CET 

Initial Fixing 27 September 2024 

Maturity Open end 

Swiss Security Code 121 825 670 

Symbol MSCI4Z 

Fee 0.20% p.a. 

 

Top 10 Stocks 
 
Title Domicile Weight in % 

Novo Nordisk DK 4.0 

ASML NL 3.1 

Nestlé CH 2.5 

Astrazeneca GB 2.4 

Roche CH 2.1 

Novartis CH 2.1 

SAP DE 2.0 

Shell GB 2.0 

LVMH FR 1.8 

HSBC GB 1.4 

Source: ZKB und MSCI, August 30, 2024 
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Contact 
Zürcher Kantonalbank, Postfach, 8010 Zürich 
Verkauf Strukturierte Produkte 
Tel.: +41 (0)44 293 66 65 / E-Mail: derivate@zkb.ch 
www.zkb.ch/strukturierteprodukte 
 

 
Disclaimer 
This document is for marketing purposes. Due to legal, regulatory or tax 
regulations, products and services may be subject to restrictions based on 
residence, domicile, nationality or customer segmentation. Therefore, it 
cannot be excluded that certain products and services may not be suitable 
or available for all persons. This document has been prepared by Zürcher 
Kantonalbank with due diligence. However, Zürcher Kantonalbank does 
not guarantee the accuracy and completeness of the information con-
tained therein and does not accept any liability arising from the use of this 
document. This document is neither an offer to conclude an agreement 
nor an invitation to make an offer for products and services. It does not 
constitute an offer or recommendation for the purchase, holding or sale 
of financial instruments. Every investment is associated with risks, in par-
ticular those of fluctuations in value, earnings and possibly exchange 
rates. For an assessment of the specific risks of investments, it is recom-
mended that you consult the risk information provided by the bank (e.g. 
risk brochure, prospectuses, key information document or other product 
documentation)". This document contains general information and does 
not take into account personal investment objectives or the financial sit-
uation or special needs of a specific recipient. The recipient should care-
fully check the information for compatibility with his/her personal circum-
stances before making any investment decision. For the assessment of 
legal, regulatory, tax and other implications, the recipient is advised to 
seek professional advice. This document does not constitute a (base) pro-
spectus, final terms or key information document. The base prospectus, 
the final terms and any key information document may be obtained free 
of charge from Zürcher Kantonalbank, Bahnhofstrasse 9, 8001 Zurich, 
VRIS Department, and from www.zkb.ch/finanzinformationen. The struc-
tured products mentioned in this document are subject in particular to 
the sales restrictions set out in the base prospectus (EEA, U.S.A. / U.S. 
persons, United Kingdom, Guernsey). In particular, the structured prod-
ucts mentioned in this document are not available to US persons under 
the relevant regulations. Please note that all telephone conversations with 
trading or sales units of the Zürcher Kantonalbank are recorded. By calling 
this number you consent tacitly to the recording. 
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