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Aggressive Portfolio
Investment Strategy

Company Information

The Elliott Cove Aggressive Portfolio seeks to generate superior longterm returns proportionate with its
higher risk profile. The portfolio is constructed from a universe of Dimensional Fund Advisors (DFA)
mutual funds and may, from time to time, include other high quality index funds. These funds consist of
US and foreign equities, fixed income, and real estate investments. They are combined to form a highly
diversified portfolio for the investor with a tolerance for volatility slightly higher than the U.S. stock
market as represented by the S&P 500.

Company

Elliott Cove Capital
Management

Address

1000 2nd Avenue,
Suite 1440
Seattle, 98104

Phone

206.267.2683

Approach

Email

info@elliottcove.com

Website

elliottcove.com

Expense Ratio

0.29%

Advisor Fee

-

The Aggressive Portfolio is fully invested at all times and retains its targeted weighing through periodic
rebalancing. The portfolio is reviewed quarterly to ensure that it maintains its targeted risk profile and
investment purpose in an environment of continually changing financial market and equity performance.
Trading in the portfolio is limited, but alterations are made periodically in light of new research findings,
rebalancing and new index fund availability.
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Target Investor
Elliott Cove’s Aggressive Portfolio is appropriate for investors with a moderate to high risk tolerance and a
time Horizon of 10 years or longer. Over time, the Aggressive Portfolio can be expected to exhibit greater
volatility, along with potentially higher returns than Elliott Cove’s Moderate, Core Allocation, Balanced, or
Conservative Portfolios. The Aggressive Portfolio has upside potential for those who are able to commit
their investments for a longterm. And are able to accept volatility of returns over the investment cycle and
commit their Investments for a longer time and are able to accept significant volatility over the investment
cycle.
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Annualized Std.Deviation (5 Yrs)

8.86

Beta (5 Yrs)

0.86

Best Period (10 Yrs)

25.79
(03/2009 02/2012)

Worst Period (10 Yrs)

-0.78
(10/2008 09/2011)
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3 Yr

5 Yr

10 Yr

20 Yr

Aggressive Portfolio

2.48%

2.02%

6.49%

10.51%

7.03%

7.32%

7.91

S&P 500 TR Index

7.71%

10.57%

17.91%

17.31%

13.95%

11.97%

7.42

Portfolio Target Composition

Portfolio Actual Composition

Top 10 Holdings

DFA Targeted Value Portfolio

20.41%

Tota l H oldings 11,501

92.44%

DFA Large Cap Value Portfolio

16.33%

JPMORGAN CHASE & CO

1.07%

DFA Vector Equity Portfolio

16.32%

AT&T INC

0.91%

11.74%

EXXON MOBIL CORP

0.88%

US Equity

74.47%

DFA Large Company Portfolio

International Equity

13.90%

DFA Real Estate Securities Portfolio

9.69%

WELLS FARGO & CO

0.87%

INTEL CORP

0.79%

APPLE INC

0.65%

CISCO SYSTEMS INC

0.62%

COMCAST CORP-CLASS A

0.62%

SIMON PROPERTY GROUP

0.59%

Fixed Income

8.16%

DFA International Value Portfolio

6.94%

Emerging Equity

3.47%

DFA Emerging Markets Value Portfolio (I)

3.47%

DFA International Small Company Portfolio

3.47%

DFA Large Cap International

3.47%

DFA International Small Co

3.06%

INC

Disclaimer
* The Elliott Cove Portfolios were formed in 2002 except for the Core Allocation Portfolio, created in September of 2005 and the Capital Preservation Portfolio, created in May of 2009. Therefore, the
returns shown under the headings “Comparative Returns” and 20 Year Growth, (in the case of the Capital Preservation Portfolio) represent hypothetical past performance of an investment in various
DFA funds, do not reflect actual investments of money in any Elliott Cove Portfolio, and may not reflect the impact that material economic and market factors might have had on Elliott Cove’s
management of the Portfolios if it were actually managing the Portfolios during the time period described. Elliott Cove was not managing Portfolios according to the strategies shown for the entire
period shown. The hypothetical results assume a quarterly rebalancing of the Portfolio, reinvestment of all dividends and distributions, and the monthly payment of the appropriate portion of a 1.85%
annual management fee and a .30% annual transaction/custodial fee. On 1/1/2006, this annual transactional/custodial fee was decreased to .25% and on 1/1/2014, decreased to .22%. On 10/1/2014
the annual management fee was decreased from 1.85%to 1.65%. The hypothetical results are based on the actual past performance of the DFA funds comprising the portfolio up to the 10-year
returns. All changes to the composition and allocation of the model portfolio were replicated in the actual portfolios since September of 2002 except for the Core Allocation Portfolio. The 30-year (20Year, in the case of the Capital Preservation Portfolio) hypothetical results are based on simulated data supplied by DFA. Past performance is no guarantee of future results or returns. The dividend
adjusted S&P 500 Index is presented solely to provide a tool for judging the risk and returns of the Portfolios relative to this widely recognized market indicator. Due to substantial differences between
the S&P 500 Index, and the Portfolio’s composition, the Index is not intended to be used as a performance benchmark for the Elliott Cove Portfolios. The Elliott Cove All Equity Portfolio invests in
mutual funds that invest in international financial instruments, small and micro-cap stocks, real estate securities and a money market fund which are not reflected in the S&P 500. The Elliott Cove
Aggressive, Moderate, Core Allocation and Balanced Portfolios invest in mutual funds that invest in international financial instruments, small and micro-cap stocks, real estate securities, bonds and a
money market fund which are not reflected in the S&P 500. The Elliott Cove Conservative and Capital Preservation Portfolios invest in mutual funds that invest in real estate securities, bonds and a
money market fund which are not reflected in the S&P 500. In addition, the equity securities comprising the S&P 500 will differ from the securities held in the Portfolios. Fund and S&P 500 data
provided by Dimensional Fund Advisors and Morningstar, Inc.

