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Return
Return p.a. 9.9% 6.6%
Cumulative Return 624.6% 281.5%

Risk
Volatility 16.1% 16.6%
Max Drawdown -53.0% -58.0%
Tracking Error 3.0% -
Beta 0.96 -

Risk-Return-Ratio
Sharpe Ratio 0.62 0.40
Information Ratio 1.10 -

Tracking Error 3%

Target factors Profitability + Growth + Value

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

Reference currency CHF

Rebalancing Quarterly

Costs (simulation)
0.2% fix costs
0.2% variable costs (on turnover)

Benchmark World Small & Mid Cap
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Cumulative Performance (CHF, rebased to 100)

Calendar Year Returns (CHF)

Key Statistics (CHF)

Key Information Strategy: Systematic & Fundamental

The strategy reflects the QuantArea House View.
A disciplined optimization process ensures that the 
desired factor exposures are captured efficiently while 
controlling for non-target characteristics. Liquidity, 
turnover, and transaction-cost considerations are fully 
integrated into the construction process to support 
tradability and cost-efficient implementation.

House View  Investment Concept

Active: Equities World Small & Mid Cap

mailto:info@quantarea.ch
https://quantarea.ch/
https://quantarea.ch/en/investment-solutions/systematic-fundamental-based/
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3-Year Rolling Out-/Underperformance
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Fujikura Ltd 1.7%

Allison Transmission 1.4%

Outfront Media Inc 1.2%

Synchrony Financial 1.1%

TechnipFMC PLC 1.1%

Mettler-Toledo Intern. 1.1%

InterDigital Inc 1.1%

Old Republic International 1.0%

Teradyne Inc 1.0%

PulteGroup Inc 1.0%
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Drawdown Profile 3-Year Rolling Out-/Underperformance

Factor Profile (Average Z-Scores 2005-2026 )Top 10 Holdings (25.03.2026)

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.

© QuantArea AG, 2026. All rights reserved.

Turnover p.a. (two-way) 87%

Ø Number of stocks 387

Structure
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