
Expected Returns 1 year horizon
Estimates made 30 dec 2025 14:12

Aster Global Credit
Global Corp 7.0-year 

BBB Index

US Corp 8-year 

BBB Index

Euro Corp 5-

year BBB Index

Fixed Libor flat carry 3.09% 3.24% 3.64% 2.49%

Fixed Libor flat rolldown 0.66% 0.44% 0.48% 0.36%

Fees & costs -0.40% -0.40% -0.40% -0.40%

FX hedge 0.00% -1.08% -1.60% -0.12%

Credit Spread performance 2.06% 1.55% 1.66% 1.36%

TOTAL 5.41% 3.75% 3.78% 3.69%

Aster Global Credit 

Short-Term

Global Corp 2-year 

BBB Index

US Corp 2-year 

BBB Index

Euro Corp 2-year 

BBB Index

Aster Global Credit 50% / 

Aster GC Short-Term 50%

Fixed Libor flat carry 2.08% 2.91% 3.30% 2.18% 2.58%

Fixed Libor flat rolldown 0.04% -0.05% -0.13% 0.09% 0.35%

Fees & costs -0.25% -0.25% -0.25% -0.25% -0.33%

FX hedge 0.00% -1.08% -1.60% -0.12% 0.00%

Credit Spread performance 1.06% 0.55% 0.96% -0.23% 1.56%

TOTAL 2.93% 2.07% 2.29% 1.67% 4.17%

Aster Global High 

Yield

Global Corp 3.7-year 

single-B Index

US Corp 4-year 

single-B Index

Euro Corp 3-year 

single-B Index
Global Fixed Income

Fixed Libor flat carry 2.45% 2.99% 3.37% 2.29% 2.45%

Fixed Libor flat rolldown 0.32% 0.18% 0.15% 0.23% 0.32%

Fees & costs -0.40% -0.40% -0.40% -0.40% -0.40%

FX hedge 0.00% -1.08% -1.60% -0.12% 0.00%

Credit Spread performance 3.75% 3.86% 4.32% 3.01% 1.20%

TOTAL 6.12% 5.55% 5.85% 5.01% 3.57%

Iris Bond SE Govt index
Perenne Short 

Term Bond
Dahlia Green Bond

Fixed Libor flat carry 3.09% 2.81% 2.02% 2.52%

Fixed Libor flat rolldown 0.66% 0.48% 0.00% 0.37%

Fees & costs -0.30% -0.30% -0.10% -0.25%

FX hedge 0.00% 0.00% 0.00% -0.06%

Credit Spread performance 0.21% 0.05% 0.10% 1.34%

TOTAL 3.66% 3.05% 2.02% 3.93%

DISCLAIMER

Captor Fund Management AB (“Captor”) disclaims all liability relating to the material, including, without limitation, any express or implied 

representations or warranties for statements or errors contained in, or omissions from, these materials. Certain assumptions may have been 

made in the preparation thereof. This material is based on information from sources believed to be reliable, but no representation is made 

that it is accurate or complete. Past performance is not necessarily indicative of future returns. Price, availability, and other information is 

subject to change without prior notice. 

The material has been prepared solely for informational purposes and is not an offer to buy or sell or a solicitation of an offer to buy or sell any 

form of investment. This information is not investment or tax advice or an investment recommendation. You should consult with your own tax, 

legal, and investment adviser on any such decisions. The materials and information contained and described herein are proprietary to Captor. 


