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Enhanced Indexing: Equities World ex CH

Key Information Strategy: Systematic & Fundamental
Tracking Error <2% The strategy reflects the QuantArea House View with a
Target factors Profitability + Growth + Value tracking error target of <2%. Individual-stock weights

are capped at 3%. For benchmark constituents with a
weight above 3%, the model may hold a position up to
the full benchmark allocation to ensure appropriate
Reference currency CHF representation of large index names.

A disciplined optimization process ensures that the

Controlled factors Quality, Investment, Momentum
Low Vol: > benchmark level

Rebalancing Quarterly = _
target factor exposures are captured efficiently while
Costs (simulation)  0.2% fix costs controlling for non-target factors. Liquidity and turnover
0.2% variable costs (on turnover) considerations are integrated into the construction
Benchmark Equity World ex Switzerland (gross) process to support tradability and cost-efficient
implementation. House View Investment Concept
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Sharpe Ratio 0.59 0.48
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Drawdown Profile

@ QuantArea

Empowering Investors

3-Year Rolling Out-/Underperformance
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Top 10 Holdings (25.03.2026)

QuantArea

NVIDIA Corp 5.4%
Apple Inc 4.7%
Microsoft Corp 3.4%
Alphabet Inc 3.0%
Amazon.com Inc 2.4%
Broadcom Inc 2.0%
Meta Platforms Inc 1.6%
Lam Research Corp 1.3%
Toronto-Dominion Bank 1.1%
Gilead Sciences Inc 1.1%
Structure

Turnover p.a. (two-way) 62%
@ Number of stocks 374

Factor Profile (Average Z-Scores 2005-2026 )
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The out of sample backtest ist based on Bloomberg data and covers the period from 01.05.2005 — 31.03.2026. It is
designed as a realistic representation of the strategy, incorporating fix- and transaction-costs and applying a 1-day
implementation lag. The strategy reflects the QuantArea House View (systematic & fundamental-based). It can be
licensed and/or tailored to different specific client requirements (risk profile, tracking error, style, sectors, ESG etc.).
For detailed information or specific inquiries, please contact QuantArea directly.
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