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

Key  Benef i ts

▪ Pers i s ten t  exposu re  to  momen tum,  

a  s ign i f i can t  sou rce  o f  excess  

re tu rns  i n  g loba l  equ i ty  marke ts

▪ Stra teg i c  po r t fo l i o  d i ve rs i f i ca t i on  

th rough  unco r re l a ted  a lpha  to  

comp lemen t  t rad i t i ona l  va lue  and  

qua l i t y  s ty l e  exposu res

▪ A v i ab le  subs t i tu te  fo r  t rad i t i ona l  

g rowth  exposu re

Performance data is based on the firm’s composite for this strategy. Past performance does not guarantee future results. All periods greater than one year are annualized.

Inception date for the strategy is April 1, 2019. The Informed Momentum Company claims compliance with the Global Investment Performance Standards (GIPS).

PERFORMANCE

Investment  Process

Our  In fo rmed  Momen tum® 

app roach  combines  momen tum 

w i th  s tock  se lec t i on  ra t i ona le ,  

t a i l o red  r i sk  managemen t ,  and  

e f f i c i en t  imp lemen ta t i on  to  

de l i ve r  a lpha  fo r  ou r  c l i en ts .  

Incept ion Date
Apr i l  1 ,  2019

Primary  Benchmark

Russell Midcap Index

Portfolio Benchmark

Excess Return (Gross) 3.33% -

Excess Return (Net) 2.93% -

Tracking Error 10.3% -

Standard Deviation 19.8% 19.1%

Beta 0.89 1.00

Information Ratio 0.32 -

Sharpe Ratio 0.56 0.40

Up Market Capture 95.6% -

Down Market Capture 84.7% -

Risk statistics are annualized for the period beginning April 1, 2019, and calculated gross of fees.  Source: Northern Trust

Strategy  AUM

Seed Capital

QTD 1 Year 3 Year 5 Year 7 Year ITD*

IMC US Mid Cap (Gross) 7.96% 35.97% 22.23% 9.13% 13.85% 13.85%

IMC US Mid Cap (Net) 7.87% 35.49% 21.80% 8.74% 13.45% 13.45%

Russell Midcap Index 1.29% 15.98% 13.34% 7.26% 10.52% 10.52%

Russell Midcap Growth Index -6.35% 9.56% 12.74% 5.38% 10.28% 10.28%

Russell Midcap Value Index 3.68% 17.63% 13.14% 7.94% 9.86% 9.86%
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Firm AUM

$2.3 Billion

RISK STATISTICS

Portfolio Benchmark

# of holdings 114 806

% of Portfolio in the Top 10 17.5% 6.9%

Market Cap (Wtd Avg, $M) 35,301 32,578

Active Share 78% -

% of Stocks with Positive Earnings Surprise 81% 68%

% of Stocks with Upward Earnings Revisions 61% 46%

Earnings Growth, FY2 17.6% 12.3%

Price/Earnings, FY2 20.9x 15.2x

Enterprise Value/Sales, FY2 1.56x 1.81x

CHARACTERISTICS

Port fo l io  Management  Team
T rav i s  P ren t i ce ,  C IO

Zachary  Kava jecz ,  CFA

Secondary  Benchmark

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

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 US Mid Cap Composite is expected to maintain an investment exposure of 95-100% with the goal of capital appreciation.

Gross and net returns are presented net of brokerage commissions and include the reinvestment of income from interest and dividends as well as capital gains. The returns do not reflect the 
deduction of taxes a typical investor may accrue or custodial fees. Net returns are net of the maximum annual management fee of 0.35%.  Performance is calculated in US dollars.

The Russell Midcap Index consists of the smallest 800 companies in the Russell 1000 Index. The Russell Midcap Growth Index measures the performance of those Russell Midcap companies with 
higher price-to-book ratios and higher forecasted growth values. The Russell Midcap Value Index measures the performance of those Russell Midcap companies with lower price-to-book ratios and 
lower forecasted growth values. The Russell Midcap Growth Index and the Russell Midcap Value Index are being presented for informational purposes only. The Russell Midcap Index consists of the 
smallest 800 companies in the Russell 1000 Index. As of July 1, 2025, the primary benchmark for the US Mid Cap strategy has been updated from the Russell Midcap Growth Index to the Russell 
Midcap Index to better align with the strategy’s investment objectives and market exposure. Prior presentations of the strategy’s performance, including those in pitchbooks distributed to prospective 
investors, utilized Russell Midcap Growth as the benchmark. The change in benchmark may result in different relative performance outcomes. The indexes are unmanaged and cannot be invested in 
directly. 

FTSE Russell is the source of the Russell Index data and the owner of all trademarks and copyrights related thereto. Any further redistribution is prohibited. Russell is not responsible for the 
accuracy of this presentation and reserves the right at any time and without notice to change, amend or cease publication of the information.

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. The strategy’s performance may be impacted by a limited capital base, which can result in higher volatility and potential deviations from future performance as additional 
capital is deployed.  The strategy’s risk/return profile may evolve over time as it grows and the capital base increases.

GIPS® is a registered trademark of CFA Institute.  CFA Institute does not endorse or promote this organization, nor does it warrant the accuracy or quality of the content contained herein. A GIPS 
composite report can be obtained by contacting Mark Osterkamp at mosterkamp@informedmo.com.
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Portfolio weights are subject to change. Source: FactSet, GICS
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About  IMC

IMC  i s  so le l y  f o cused  on  h e lp ing  c l i en t s  bu i l d  be t te r  p o r t fo l i o s  th rough  ou r  In fo rmed  Momen tum®  

inves tmen t  app roach .  Th i s  app roach  has  been  app l i ed  cons i s ten t l y  ac ross  a l l  s t ra t eg ie s  s ince  the  

i ncep t i on  o f  the  f i rm  in  200 7 .  The  da i l y  app l i c a t i on  o f  o u r  s ys tema t i c  p rocess  i s  des igned  to  de l i ve r  

cons i s ten t  and  p red i c t ab le  r esu l ts .  S ince  ou r  en t i re  co mpany  works  fo r  a  s ing le  o b jec t i ve ,  i t  on l y  

makes  sense  to  a l i gn  the  name  o f  ou r  brand  w i th  exac t l y  wha t  we  do  eve ry  day .  

We are  t he  In fo rmed  Momentum Company.

TOP 10 HOLDINGS

Weight, %

Comfort Systems USA, Inc. 2.74

Targa Resources Corp. 1.83

Ross Stores, Inc. 1.72

Cardinal Health, Inc. 1.68

Howmet Aerospace Inc. 1.68

Valero Energy Corporation 1.64

Western Digital Corporation 1.61

TechnipFMC plc 1.61

Cheniere Energy, Inc. 1.51

Vertiv Holdings Co. Class A 1.50
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