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Premium: Liquid Private Equity Alternative Europe

Key Information

Target factors Profitability + Growth + Value

Controlled factors Quality, Investment, Momentum
Low Vol: > benchmark level
Non-PE-target sectors: Metals &

Mining, REITs, Banking

Exclusions

Reference currency CHF
Rebalancing Quarterly

1% fix costs
0.4% variable costs (on turnover)

Costs (simulation)

Benchmark Equity Europe (net)

Strategy: Systematic & Fundamental

Bridging Private and Public Equities:

This strategy invests in European small cap equities,
replicating the characteristics of private equity
buyout fund holdings.

Compared to Evergreen PE Funds:
Offers higher liquidity, lower costs, and improved net
returns with daily mark-to-market-valuation.

Compared to Passive Small-Cap ETFs:

Delivers enhanced returns through a fundamentals
based alpha signal with PE-favored characteristics,
while maintaining a comparable portfolio risk.
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Drawdown Profile 3-Year Rolling Out-/Underperformance
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Top 10 Holdings (25.03.2026) Factor Profile (Average Z-Scores 2005-2026 )
QuantArea Profitability
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Structure — QuantArea
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Turnover p.a. (two-way) 9% —— Benchmark (equal weighted)
@ Number of stocks 75

The out of sample backtest ist based on Bloomberg data and covers the period from 01.08.2005 — 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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