Macquarie Fortress Fund
Interim Investment Update MACQUARIE

NAV ANNOUNCEMENT & PORTFOLIO UPDATE

Macquarie Financial Products Management Limited (as responsible entity for the Macquarie Fortress Fund)
(MFPML) wishes to advise that that due an increase in the market values of the Senior Loans in the
Fortress Portfolio, the estimated NAV as at 11 June 2009 was approximately 13 cents per Unit.

MFPML and the Fund are not authorised deposit-taking institutions for the purposes of the Banking Act 1959 (Commonwealth of Australia), and their obligations do
not represent deposits or other liabilities of Macquarie Bank Limited ABN 46 008 583 542 (MBL). MBL does not guarantee or otherwise provide assurance in
respect of the obligations of MFPML and the Fund.



