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QA FracMom - Live Performance SPDR S&P 500 ETF NASDAQ Composite TR ETF

Key Information

Asset Class Equity (long-only)
Currency USD
Issue Price USD 100 per Unit (unit quotation)
Vehicle Actively Managed Certificate
Issue Date June 20th , 2025 
ISIN CH1452418697
Issuer/Lead Manager UBS AG, Zurich and Basel
Calculation Agent UBS AG, London Branch
Paying Agent UBS Switzerland AG
Portfolio Advisor QuantArea AG
Management Fee 1.00%
Issuer Fee 0.25%
Restrictions For professional/institutional

investors only

US Equities - Fractional Momentum

QuantArea AG │ Bern │ Zürich │ info@quantarea.ch │Tel. +41 31 561 17 00 │https://quantarea.ch

Live Performance

Strategy

The strategy selects U.S. stocks based on price-
derived relative strength. Fractional Momentum 
signals aim to identify early trends and transient 
retracements, enhancing returns through disciplined, 
data-driven selection. In addition to capturing 
classical momentum effects, the strategy analyses 
sub-period dynamics within broader trends to identify 
potential reversals. The approach combines 
momentum with reversals, harvesting both where 
they are most effective. The portfolio is rebalanced on 
a bi-weekly schedule to stay aligned with changing 
market conditions.

Returns (since December 20th, 2024)

1M 3M QTD YTD Inception
US Equities FracMom -3.93% -4.39% -6.08% -6.08% 49.09%
SPDR S&P 500 ETF -0.86% 0.68% 0.60% 0.60% 18.81%
Nasdaq Composite -3.33% -2.85% -2.39% -2.39% 17.93%

as of February 28, 2026

Top 10 Holdings

AppLovin Corp 6.9%
Warner Bros Discovery Inc 6.9%
Western Digital Corp 6.8%
Royalty Pharma PLC 6.8%
Newmont Corp 6.8%
Insmed Inc 6.6%
Seagate Technology 6.4%
Rocket Lab Corp 6.0%
Symbotic Inc 5.9%
Robinhood Markets Inc 5.9%

Sector Weights

Communications 27.7%
Technology 23.9%
Financials 14.3%
Health Care 13.5%
Industrials 11.9%
Materials 6.8%
Consumer Discretionary 2.1%
Energy 1.7%
Consumer Staples 0.0%
Utilities 0.0%
Real Estate 0.0%

Asset Class

Equity 100.1%
Cash -0.1%

Advertising per Art. 68 FinSA

20.12.2024 - 12.06.2025: Segregated Account (Interactive Brokers) net of fees 
13.06.2025 - 28.02.2026: AMC net of fees

mailto:info@quantarea.ch
https://quantarea.ch/
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The information and data in this publication have been compiled by QuantArea AG to the best of its knowledge and for informational and marketing
purposes solely. This publication does not constitute a solicitation or offer, or recommendation, to buy or sell any investment instruments or to engage in
any other transactions. Nor does it constitute advice on legal, tax or other matters. The information contained in this publication should not be construed as
a personal recommendation and does not take into account the investment objectives or strategies or the financial situation or needs of any particular
person. Before investing, please consult your financial advisor. It is based on numerous assumptions. Different assumptions may lead to materially
different results. All information and opinions contained in this publication have been obtained from sources we believe to be reliable and credible.
QuantArea AG and its employees disclaim any liability for incorrect or incomplete information, as well as for losses or lost profits that may result from the
use of information and the consideration of opinions. The performance or positive return of an investment is no guarantee for performance and a positive
return in the future. Likewise, exchange rate fluctuations may have a negative impact on the performance, value or return of financial instruments. All
information and opinions, estimates and market prices stated are current only as of the date of this publication and are subject to change without notice.
Duplication or reproduction of this publication, in whole or in part, is not permitted without the prior written consent of QuantArea AG. Unless otherwise
agreed in writing, any distribution or disclosure of this publication to third parties is prohibited. QuantArea AG shall not be liable for any claims or actions by
third parties arising from the use or distribution of this publication. This publication may only be distributed within the scope of the legal provisions
applicable to it. This publication is addressed exclusively to professional and institutional investors. It is not intended for persons abroad who are not
permitted access to such publications due to the legal system of their country of residence.

© QuantArea AG, 2026. All rights reserved.
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Backtest + Live Performance (log scale)

Returns 

1M 3M Inception QTD YTD Return p.a.
US Equities FracMom -3.93% -4.39% 5’919% -6.08% -6.08% 19.66%
SPDR S&P 500 ETF -0.86% 0.68% 1’015% 0.60% 0.60% 11.15%
Nasdaq Composite -3.33% -2.85% 1’459% -2.39% -2.39% 12.79%

Key Statistics 

Volatility Max Drawdown Beta Tracking Error Sharpe Ratio
US Equities FracMom 24.3% -49.15% 1.22 17.13% 0.81
S&P 500 ETF 14.4% -50.95% 1 - 0.78
Nasdaq Composite 17.5% -51.80% 1.14 6.57% 0.73

(May 1, 2003 - February 28, 2026)

Advertising per Art. 68 FinSA

31.04.2003 - 19.12.2024: Backtest, monthly returns in USD, 1-day implementation lag, fixed costs: 1.25%, variable costs: 0.03% on transaction 
volume, quarterly deduction for US withholding tax of 30% on average dividend yields
20.12.2024 - 12.06.2025: Segregated Account (Interactive Brokers) net of fees 
13.06.2025 - 28.02.2026: AMC (CH1452418697) net of fees

Link Termsheet

mailto:info@quantarea.ch
https://quantarea.ch/
https://quantarea.ch/wp-content/uploads/2026/01/AMC_Termsheet_CH1452418697.pdf
https://quantarea.ch/wp-content/uploads/2026/01/AMC_Termsheet_CH1452418697.pdf
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