
Cancer Vaccines AMC
● The narrow focused thematic AMC is 

designed to reflect the dynamics of 
the Cancer Vaccines specific niche. 

● The portfolio includes companies 
which are actively developing their 
products to enter the market of 
immunotherapy and possess a 
strong R&D base, significant 
intellectual property as well as a large 
addressable market.

● The process of strategy 
development is conducted in 
collaboration with Deep Pharma 
Intelligence.  DPI is a leading market 
intelligence agency focused on 
Pharma, BioTech and Healthcare 
Industries. 

● The portfolio selection process aims 
to give investors exposure to the 
upcoming growth in this market, with 
appropriate risk management.

Cancer Vaccines 
Actively Managed Certificate (“AMC”)

Cancer Vaccines - Industry Overview

Funding Amount of Some of 
the Chosen Cancer Vaccines 

Companies
$11.60 billion

2021

Dynamics of Investment Interest
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The Level of Cancer Vaccine Innovation Among Leading Public Companies in the Sector
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This product is intended solely for professional investors

● The interest in cancer vaccination has been steadily increasing over the past 
5 years and has experienced a strong boost in 2021. This trend is set to 
continue and even accelerate in 2022 - 2025.

● Cancer vaccine development is moving towards more specific tumour 
targeting, while reducing the side effects via novel delivery methods, antigen 
identification applications and significant advancements in the vaccine 
preparation process itself.

● Breakthroughs in vaccination techniques, accelerated by the urgency of the 
COVID pandemic, may offer crossover opportunities, with several studies 
published in late 2021 indicating the newly deployed technologies could 
have applications in the development of cancer vaccines.

● Following several upcoming IPOs, we expect awareness of the field to grow, 
with a significant number of non-biotech investors likely to enter this niche.

Source: 5 High-impact Cancer Vaccine Platforms

Innovative Approach
Biobohemia1

AiVita Biomedical2

Gradalis3

Editas Medicine4

Genocea Biosciences (NASDAQ:GNCA)5

Gritstone Oncology (NASDAQ:GRTS)6

Heat Biologics (NASDAQ:HTBX)7

NexImmune (NASDAQ:NEXI)8

Oxford Vacmedix9

IO Biotech10

Scancell Holdings (LSE:SCLP)11

Sorrento Therapeutics (NASDAQ:SRNE)12

Ionis Pharma (NASDAQ:IONS)13

Rubius Therapeutics (NASDAQ:RUBY)14

Arrowhead Pharmaceuticals (NASDAQ:ARWR)15

Mainstream Approach
Agenus Inc. (NASDAQ:AGEN)1

AstraZeneca (NSE:ASTRAZEN)2

BioNTech (NASDAQ:BNTX)3

CureVac (NASDAQ:CVAC)4

Vaccitech5

Enochian Biosciences (NASDAQ:ENOB)6

Immunomic Therapeutics7

Inovio Pharmaceuticals (NASDAQ:INO)8

GlaxoSmithKline (NYSE:GSK)9

Moderna Therapeutics (NASDAQ:MRNA)10

Northwest Biotherapeutics (OTC:NWBO)11

OncoPep12

Gilead Sciences 13

PsiOxus Therapeutics14

Vaccibody15

Funding Amount of Some of 
the Chosen Cancer Vaccines 

Companies
$0.23 billion
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● LFA will continuously monitor and update its models in order to adapt the strategy with respect to fundamental shifts in the 
market to protect the interests of its investors and offer exposure to potential new opportunities that may arise. 
Consequently, the portfolio may include vanilla listed options (both calls and puts), as well as FX Forwards in order to 
partially or fully mitigate certain market or currency risks.

● Investors will also benefit from LFA’s expertise and research focus in the field of Longevity by receiving updates on relevant 
developments related to the AMC’s constituent companies, as well as other interesting events in the industry.

Listed Derivative 
Instruments 

Contact

Eduard Dogaru
VP - Structured Products
📩 ed@longevity.finance

Remus Stanescu
Director of Longevity Financial Advisors
📩 rs@longevity.finance

Cancer Vaccines AMC Universe

Cash & FX Forwards1

Source: LFA calculations based on Bloomberg data. Past performance is no guarantee of future results.

2 3
1-Year Backtest (based on the current portfolio weights, assuming monthly rebalancing)

Listed Equities

Partnership with Deep Pharma Intelligence
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DISCLAIMER
Any ideas or strategies discussed herein should not be undertaken by any recipient without prior consultation with a financial professional 
for the purpose of assessing whether the ideas or strategies that are displayed herein are suitable to the recipient of this Information 
based on recipient own personal financial objectives, needs and risk tolerance. In case recipient wishes to engage with Longevity 
Financial Advisors for advisory services, Longevity Financial Advisors requires recipient to submit request and consent letter to be 
opted-up to professional client status.
Longevity Financial Advisors does not have any obligation to provide revised opinions in the event of changed circumstances. All 
investment strategies and investments involve risk of loss. Any reference to an investment’s past or potential performance is not, and 
should not be construed as, a recommendation or as a guarantee of any specific outcome or profit. 
This communication has been prepared by Longevity Financial Advisors which is a trading name of Privium Fund Management (UK) 
Limited (“Privium”). Privium is authorised and regulated by the Financial Conduct Authority ("FCA") in the United Kingdom.

● DPI considers the oncology sector as a priority and focuses on cancer vaccines as the most promising direction in it.
● The shortlist of companies selected by DPI undergoes a second phase of due diligence by LFA. LFA also conducts the risk 

assessment / management of the portfolio and ensures that the appropriate hedging strategies are implemented.

● The process of the AMC strategy development is conducted 
in collaboration with Deep Pharma Intelligence (“DPI”), the 
leading market intelligence agency focused on the Pharma 
industry, in particular Oncology.

● DPI produces regular analytical reports on Advanced R&D  
in Pharma, and Oncology sector in particular, assessing 
technological and scientific achievements, IP valley, 
competitor environment and future prospects of particular 
companies and market sectors  in general.

January 2021

● Longevity Financial Advisors (“LFA”) will run 
and manage the AMC, and will provide 
updates regarding portfolio performance, 
rebalancings and other matters relevant to its 
investors. We have performed several 
backtests of our strategy in order to ensure 
compliance with our VAR and other risk 
limits under different historical scenarios, in 
addition to Monte Carlo Simulations. As an 
example, the chart on the left shows the 
theoretical performance over the last 12 
months relative to that of the S&P 500 Index. 
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