
Fortlake Sigma Opportunities Fund—Cayman  

Monthly Fact Sheet—November 2025 

Source: Ascent Fund Services (Australia) Pty Ltd.  

*All data as at 28 November 2025 unless otherwise stated.  

Past performance is not an indicator of future performance and fees or costs may change in future years.  

Fund Facts

Investment Return Objective: US Federal Funds Effective Rate + 7% - 10% p.a. 

Fund Managed by Fortlake Asset Management Limited Management Fee 1.5% p.a.

Fund Type Cayman Islands Exempted Company Performance Fee 20% over Fed Funds Target Mid Point + 1%

Fund Issued by ASCENT Fund Services (Australia) Pty Ltd Buy/Sell Spread 0.15%/0.15%

Fund Inception 2-Sep-24 Distribution Frequency Quarterly

Minimum Investment US$100,000 Liquidity Monthly
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MARKET EXPOSURE BY REGION*
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6.41%

13.29%

20.11%

15.82%

0.43%

5.09%

11.57%

-1.17%

9.64%

0.52%

2.11%

1.73%

0.000%

8.52%

2.55%

3.38%

Basic Materials

Communications

Consumer, Cyclical

Consumer, Non-cyclical

Diversified

Energy

Commer Banks Non-US

Diversified Banking Inst

Insurance

Diversified Finan Serv

REITS

Real Estate

Investment Companies

Industrial

Technology

Utilities

MARKET EXPOSURE BY SECTOR

Portfolio Snapshot at 28 November 2025

Portfolio YTM (Gross) 5.46%

A-

Weighted Average Years to Maturity 3.48

Total Number of Exposures 236

Total Country Exposures 21

Average Credit Quality

Portfolio Returns to 28 November 2025

Gross Net Benchmark*

Excess Return 

(net)

1M           1.94% 1.54% 0.32% 1.21%

3M 3.21% 2.47% 1.01% 1.46%

1Y 8.87% 6.62% 4.35% 2.26%

Since Inception 10.58% 8.28% 4.39% 3.89%
*Fed Funds  Effective Rate . **Fund inception: 2-Sep-2024

JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC Year

2025 0.95% 0.28% -1.66% -3.37% 5.40% 1.09% 1.03% 0.65% 0.47% 0.45% 1.54% 6.80%

2024 2.00% 0.32% 1.39% -0.26% 3.47%

Fortlake Sigma Opportunities Fund - Cayman - Performance (net returns)



 

Fortlake Sigma Opportunities  Fund - Cayman (FSOMF) is  an exempted company incorporated in the Cayman Is lands  with l imited l iabi l i ty, and Fortlake Asset 

Management Limited is  the Investment Manager of FSOMF.  This  document contains  general  financia l  product advice only, does  not purport to contain a l l  

matters  relevant to any particular financia l  instrument and is  not intended to be a  recommendation, offer or invi tation to purchase, sel l  or otherwise deal  in 

securi ties  or other investments . This  information has  been prepared without taking account of your objectives , financia l  s i tuation or needs . Before acting, 

you should cons ider the Private Placement Memorandum (PPM) and the appropriateness  of the product for your ci rcumstances  and seek independent or 

speci fic advice from an appropriately qual i fied profess ional . The target market for this  product i s  defined in the PPM which is  avai lable on request.  Past 

performance is  not an indicator of future performance and fees  or costs  may change in future years .  Fortlake Sigma Opportunities  Fund and Fortlake Asset 

Management, nor any of their directors , authorised representatives , employees , or agents , makes  any representation or warranty as  to the rel iabi l i ty, 

accuracy, or completeness  of any information or advice. Nor do they accept any l iabi l i ty or respons ibi l i ty aris ing in any way (including negl igence) for errors  

in, or omiss ions  from, any information or advice.


