EGPAF FY2027

EGP Aggressive Fund - August 2026
The Aggressive Strategy is a quantitative global long/short product applying the tenets of the EGP Long/Short Global Fund with greater aggression. Key objective is
maximising total return with tolerable volatility/drawdown. The current algorithm (V8) back tests net exposure of ~95% (gross exposure <130%) but can theoretically
stretch to a maximum 300% long and 80% short overnight exposure. Maximum net exposure in back testing the V8 algorithm is 264%.
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Performance Summary

Key performance metrics and charts.

Fund Features

Portfolio Analytics (Inception)

0-12% (0%) Metric ~ Fund  VGS
Performance fee 12-18% (20%) AUM $12M | US$50.1B
18%+ (30%) Volatility 33.2% 12.7%
Management fee 0.05% per month Sharpe Ratio 0.54 0.85
Applicati
ppiica |f)ns or Monthly Sortino Ratio 0.78 1.40
redemptions
L t
Distribution At least annually Dar;g\:f:lown (23.8%) (8.9%)
Minimum initial $50,000 (Wholesale
i 1-year return (1.9%) 9.5%
investment Only)
True Elite Business Cumulative
Al i 20.39 18.29
ccounting Services Pty Ltd Return 0.3% 8.2%
Administration & X . Since Inception
. Registry Direct . 11.7% 10.5%
Registry Annualised
Custodian/PB Interactive Brokers | Unit Price (Mid) $1.1960 | $160.27

Contact Information

Co-Chief Investment Officers:
Tony Hansen — 0418 278 298 or tony@egpcapital.com.au

Gavin Skinstad — 0409 042 061 or gavin@egpcapital.com.au

Market Commentary

FYTD Results: Long book (1.50%) | Short book 2.87%
FYTD Exposure:

Portfolio Information

Inception vs SPYAUD Performance Correlation:  (5%)
Inception vs SPYAUD f: (12%)
Inception vs SPYAUD a: 19% p.a.
Since Inception Portfolio Turnover: 19,960%

Results Graph

The Aggressive Fund Performance of $1m
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Performance by Sym bol (Cont.) Analysis Period: August 3, 2026 - August 31, 2026 (TWR)

Portfolio Heat Map

QRAD HPE PNV STLD usD RWD VIK MRC NBIS R BM\R TEAM ARO CLF Q0 AAOI PLTR BOL
0.99% 0.48% 0.47% 0.47% 0.46% 0.44% 0.43% 0.40% 0.38% 0.37% 0.36% 0.32% 0.29% 0.29% 0.28% 0.28% 0.26% 0.26%
T SNDK NET SWH FINT PSX (054 SITM B+ DAY NEOG PATH KURA STX [PAPL HQ Svrc VSXY
0.25% 0.23% 0.22% 0.21% 0.20% 0.19% 0.18% 0.17% 0.15% 0.15% 0.15% 0.14% 0.14% 0.13% 0.12% 0.12% 0.12% 0.11%
TTMI WD ™G BRUN CRCL EXPE GRV M WO KDP EROC FANG RDDT TVAB MUSA AM ODFL SEPN
0.11% 0.11% 0.11% 0.11% 0.10% 0.10% 0.10% 0.09% 0.09% 0.09% 0.09% 0.09% 0.09% 0.08% 0.08% 0.07% 0.07% 0.07%
OKTA AN LABU (21} APPS APA SHAZ DoV W MRVI BANG HELP KEYS AM 10T DELL MR AMLX
0.07% 0.07% 0.07% 0.07% 0.06% 0.06% 0.06% 0.06% 0.06% 0.06% 0.06% 0.06% 0.06% 0.05% 0.05% 0.05% 0.05% 0.05%
FICO XNCR PRCH RM VEA PURR RRX (053 CSX FERG RUS BE AR PLPC QousT NE AXTI TIGO
0.05% 0.05% 0.05% 0.05% 0.05% 0.05% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04% 0.04%
INTC K CAsY PSNL @ RG AMAL IESC MOP VICR CCEP N DAR BROS DINO MB ARCT BEWR
0.04% 0.04% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.03% 0.02% 0.02% 0.02% 0.02%
TER GG\NX DT CDNA AR NBIX NVEDP VEEV HALO EPC & AD oy SMCI THC NG RNV CIEN
0.02% 0.02% 0.02% 0.02% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01%
NYT ONTO INBX Gi WIE FAST JBHT MSGS ZBRA FAS CTAS DR [cooch Qv AAPL ecy MSFT CR\X
0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.01% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
D TRGP HO WBACVR CROX aNC STRL FIVE AEP VIRS GE IRDM ADI LFUS BXC MM HBAN KVX
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
JAZZ DoV CAT PEN RIVN ABNB HUBB AXON PAYC AM VFC ARXS AEIS ab AR CAPRR Rw ATRC
-0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01% -0.01%
MG v Sv QORT MAL IP CART C0 CAl MATR AGL AVIN EIF SHoP LIl OAL ML MK
-0.01% -0.01% -0.01% -0.01% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.02% -0.03%
CRS SLB Pl LIFE CHM MiZ HTFL ASML NwW SAP AVAT AR CTVA MDGL BLSH QTRH HEI MKSI
-0.03% -0.03% -0.03% -0.03% -0.03% -0.03% -0.03% -0.03% -0.03% -0.04% -0.04% -0.04% -0.04% -0.04% -0.04% -0.04% -0.04% -0.04%
BBD.B EXE TECL ORCL NSIT @1 ROIV JBL LBRX el ELAN U TNET AGX TR KLAC \VOYG SOXL
-0.05% -0.05% -0.05% -0.05% -0.05% -0.05% -0.06% -0.06% -0.06% -0.06% -0.06% -0.07% -0.07% -0.07% -0.07% -0.07% -0.07% -0.07%
EVC BSL IDCC TRV LRCX IMNST CPRT FORV AJ EIX SNPS CDE BSP MRV AGM BLZE ALAB ABCL
-0.07% -0.07% -0.08% -0.08% -0.08% -0.08% -0.08% -0.09% -0.09% -0.09% -0.09% -0.09% -0.09% -0.09% -0.09% -0.10% -0.10% -0.10%
MSIR HL TEem BRR MP1 AD ™O GSAT EFOR INSM MRA KN ASST BURL FSLR DD0G ROST DVA
-0.11% -0.12% -0.12% -0.13% -0.13% -0.13% -0.14% -0.14% -0.16% -0.20% -0.22% -0.23% -0.24% -0.26% -0.43% -0.59% -0.61% -0.98%

<-20% 0% >20%
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