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K e y  B e n e f i t s

▪ P e r s i s t e n t  e x p o s u r e  t o  m o m e n t u m ,  
a  s i g n i f i c a n t  s o u r c e  o f  e x c e s s  
r e t u r n s  i n  g l o b a l  e q u i t y  m a r k e t s

▪ S t r a t e g i c  p o r t f o l i o  d i v e r s i f i c a t i o n  
t h r o u g h  u n c o r r e l a t e d  a l p h a  t o  
c o m p l e m e n t  t r a d i t i o n a l  v a l u e  a n d  
q u a l i t y  s t y l e  e x p o s u r e s

▪ A  v i a b l e  s u b s t i t u t e  f o r  t r a d i t i o n a l  
g r o w t h  e x p o s u r e

Past performance does not guarantee future results. All periods greater than one year are annualized.

*Performance data is based on a model portfolio of end of day holdings and pricing inception February 1, 2023.

Risk statistics are annualized for the period beginning February 1, 2023, and calculated gross of fees.  

PERFORMANCE

I n v e s t m e n t  P r o c e s s

O u r  I n f o r m e d  M o m e n t u m ®  
a p p r o a c h  c o m b i n e s  m o m e n t u m  
w i t h  s t o c k  s e l e c t i o n  r a t i o n a l e ,  
t a i l o r e d  r i s k  m a n a g e m e n t ,  a n d  
e f f i c i e n t  i m p l e m e n t a t i o n  t o  
d e l i v e r  a l p h a  f o r  o u r  c l i e n t s .  I n c e p t i o n  D a t e

F e b r u a r y  1 ,  2 0 2 3

P r i m a r y  B e n c h m a r k
MSCI Emerging Markets Index

Portfolio Benchmark

Excess Return (Gross) 6.28% -

Excess Return (Net) 5.89% -

Alpha 6.90% -

Tracking Error 8.33% -

Standard Deviation 14.55% 13.69%

R-Squared 0.68 1.00

Beta 0.88 1.00

Information Ratio 0.75 -

Sharpe Ratio 0.46 0.03

Up Market Capture 97.7% -

Down Market Capture 67.1% -

QTD 1 Year ITD*

IMC Emerging Markets Equity Model* (Gross) -2.42 1.90 11.92 

IMC Emerging Markets Equity Model* (Net) -2.51 1.54 11.53 

MSCI Emerging Markets Index 2.93 8.09 5.64 

MSCI Emerging Markets Growth Index 1.66 8.50 4.48 

MSCI Emerging Markets Value Index 4.32 7.60 6.64 

March 31, 2025IMC Emerging Markets Equity
/ Momentum    / Rationale    / Risk Management

F i r m  A U M
$2.2 Billion

RISK STATISTICS

Portfolio Benchmark

# of holdings 80 1,206

% of Portfolio in the Top 10 26.3% 27.1%

Market Cap (Wtd Avg, $M) 79,579 159,864

Active Share 87% -

% of Stocks with Positive Earnings Surprise 56% 35%

% of Stocks with Upward Earnings Revisions 73% 45%

Earnings Growth, FY2 12.3% 12.1%

Price/Earnings, FY2 11.1x 11.1x

Enterprise Value/Sales, FY2 1.21x 1.44x

CHARACTERISTICS

P o r t f o l i o  M a n a g e m e n t  T e a m
J o s h u a  M o s s
J o h n  S c r i p p
T r a v i s  P r e n t i c e ,  C I O

S e c o n d a r y  B e n c h m a r k
MSCI Emerging Markets Growth Index

S t r a t e g y  A U M
Model Account



215 Highway 101, Suite 216   /  Solana Beach, CA 92075  /  760.479.5080  /  www.informedmo.com

INSTITUTIONAL INVESTOR USE ONLY. Past performance does not ensure future results, and there is no assurance that the portfolios will achieve their investment objectives.

As of February 4, 2025, EAM Investors, LLC (EAM), has officially changed its name to the Informed Momentum Company (IMC). This name change does not impact the integrity or 
content of the research, reports, or any materials previously published under the old name. All references to “EAM” in past publications or reports now refer to “IMC.”

Informed Momentum Company (the “Advisor”) is an institutionally-focused investment advisor registered with the U.S. Securities and Exchange Commission under the Investment 
Advisers Act of 1940. The IMC Emerging Markets Equity representative account is expected to maintain an investment exposure of 90-100% with the goal of capital appreciation. 

The IMC Emerging Markets (EM) Equity Model is a model portfolio that is paper-traded daily and maintained and calculated using the Factset Research System. The system 
calculates hypothetical performance based on end of day pricing. Transactions were not executed, and no actual investments were made within the model portfolio. The 
performance figures do not reflect the results of actual trading or the cost of taxes, brokerage, management fees or other expenses or taxes applicable to a typical investor. Model 
returns include an allocation to cash and the hypothetical receipt of dividends. Net returns reflect the deduction of the maximum annual management fee of 0.35% before custody 
charges, withholding taxes and other indirect expenses. 

The MSCI Emerging Markets (EM) Index captures large and mid cap equity securities across 24 Emerging Market countries and captures approximately 85% of the free float-
adjusted market capitalization of each country. The MSCI EM Index has been chosen as a benchmark for the IMC EM Equity Model because the Advisor believes that it is the most 
appropriate broad-based securities index available to be used for comparative purposes given the investment strategy of the portfolio. The MSCI EM Growth Index captures 
securities exhibiting overall growth style characteristics across 24 EM countries. The MSCI EM Value Index captures securities exhibiting overall value style characteristics across 24 
EM countries. The MSCI EM Value Index and the MSCI EM Growth Index are being presented for informational purposes only.

Neither MSCI nor any other party involved in or related to compiling, computing or creating the MSCI data makes any express or implied warranties or representations with respect 
to such data (or the results to be obtained by the use thereof), and all such parties hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability or 
fitness for a particular purpose with respect to any of such data.  Without limiting any of the foregoing, in no event shall MSCI, any of its affiliates or any third party involved in or 
related to compiling, computing or creating the data have any liability for any direct, indirect, special, punitive, consequential or any other damages (including lost profits) even if 
notified of the possibility of such damages.  No further distribution or dissemination of the MSCI data is permitted without MSCI’s express written consent.

The performance of the Indexes reflects dividends net of foreign tax withholdings applicable to a typical foreign investor and capital gains but does not reflect the deduction of any 
investment management fees or other expenses or taxes. The Indexes are unmanaged and cannot be invested in directly. Under no circumstances does the information contained 
within represent a recommendation to buy or sell securities.  The securities identified in the materials are used for illustrative purposes in the discussion of our investment 
philosophy and processes.  We may or may not have held, currently hold, or will hold any of the securities. 

The portfolios are actively managed and holdings are subject to change. We believe the information presented is reliable, but we do not guarantee its accuracy. The opinions 
expressed will evolve as future events unfold. 
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Portfolio weights are subject to change. Source: FactSet, MSCI

A b o u t  I M C

I M C  i s  s o l e l y  f o c u s e d  o n  h e l p i n g  c l i e n t s  b u i l d  b e t t e r  p o r t f o l i o s  t h r o u g h  o u r  I n f o r m e d  M o m e n t u m ®  
i n v e s t m e n t  a p p r o a c h .  T h i s  a p p r o a c h  h a s  b e e n  a p p l i e d  c o n s i s t e n t l y  a c r o s s  a l l  s t r a t e g i e s  s i n c e  t h e  
i n c e p t i o n  o f  t h e  f i r m  i n  2 0 0 7  ( f o r m e r l y  E A M  I n v e s t o r s ) .  T h e  d a i l y  a p p l i c a t i o n  o f  o u r  s y s t e m a t i c  p r o c e s s  
i s  d e s i g n e d  t o  d e l i v e r  c o n s i s t e n t  a n d  p r e d i c t a b l e  r e s u l t s .  S i n c e  o u r  e n t i r e  c o m p a n y  w o r k s  f o r  a  s i n g l e  
o b j e c t i v e ,  i t  o n l y  m a k e s  s e n s e  t o  a l i g n  t h e  n a m e  o f  o u r  b r a n d  w i t h  e x a c t l y  w h a t  w e  d o  e v e r y  d a y .  

W e  a r e  t h e  I n f o r m e d  M o m e n t u m  C o m p a n y .

Portfolio weights are subject to change. Source: FactSet, GICS

December 31, 2024

SECTOR WEIGHTS (%)

March 31, 2025IMC Emerging Markets Equity
/ Momentum    / Rationale    / Risk Management

TOP COUNTRY WEIGHTS (%)
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