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KEY HIGHLIGHTS
Liquid trading strategy

No lock-ups

Seeking high returns with moderate to high risk

Not dependent on direction of traditional markets such as Equity and Bonds

Manager is allocated alongside investors

STRATEGY DESCRIPTION
Strategies are multi-market, multi-timeframe and incorporate primarily mean revert methodologies.
Trades are placed systematically in order to remove emotion from the trading operation and to
participate in market dynamics our research has identified as efficiently as possible.

The program over time will seek to return 20-50% to investors over rolling 12mth periods with max
drawdown less than 35%. 
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MONTHLY RETURNS
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FUND MANAGER
Cutting Edge Capital is a boutique investment
manager formed to deploy a range of algorithms
or 'bots' into global financial markets.  The team
has significant experience in trading strategy
development and risk frameworks designed to
acheive superior risk adjusted returns.  Specific
focus is given to trading liquid markets that
display non random price movements over 1-3
day time periods.

Total Return
Annualized

40.05%

Winning Months (%)

81.25%

Average Winning
Month

5.90%

Average Losing
Month

-8.29%
Sharpe Ratio

1.22
Sortino Ratio

2.19
Standard Deviation
Monthly

9.22%

Downside Deviation

4.51%

PERFORMANCE STATISTICS

GENERAL INFORMATION
Company Cutting Edge Capital

Minimum Investment 50,000 AUD

Liquidity Weekly

Management Fee 1.50%

Performance Fee 20.00%

Highwater Mark Yes

STATISTICS
Total Return Cumulative 56.70%

Sharpe Ratio 1.22

Sortino Ratio 2.19

Winning Months (%) 81.25%

Correlation vs. S&P 500 TR 0.27

MONTHLY PERFORMANCE
  Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year

2025 3.12 3.86 4.80 7.16 3.92 2.32 2.98 3.08 -9.38 10.70 36.16

2024 -0.07 1.35 0.36 -15.40 30.72 2.40 15.08

This publication has been prepared on behalf of and issued by Cutting Edge Wholesale Pty Ltd (CAR 1297265 under AFSL 484609). This is not an offer to deal in any financial product. This information might
contain unsolicited general information only, without regard to any investor’s individual objectives, financial situation or needs. It is not specific advice for any particular investor. Before making any decision
about the information provided, you must consider the appropriateness of the information in this document, having regard to your objectives, financial situation and needs and consult your adviser. This
may not be passed on to anyone but the addressee. Past performance of financial products is no assurance of future performance.
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