
Dedicated Team with Proven Track Record in Fixed Income, Residential Whole Loans, 
Securitization Structuring, and U.S. Housing Credit. 

Falcon Bridge Capital (“FBC”) was formed in 2007 with a focus on delivering individualized asset management and advisory 
services. The firm has served a diverse range of clients, including endowments, pensions, community banks, and private 
equity firms.  The U.S. Small Business Administration mandated a new securitization program which was executed by FBC in 
June ’24 to create a new source of liquidity for community banks. 

Falcon Bridge Capital
Portfolio Performance Highlights & Investment Opportunity

Credit Risk Transfer Investment Vehicle 

Currency $USD

Investment Vehicle SMA or Fund of One

No Lockout 60 days notice 

% Floating Rate 100%

Coupon Frequency Monthly 

Spread Duration Allocation Specific

Distribution Investor Discretion
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1FBC SMA Total Returns and Annualized Returns are net of management and performance fees.
2U.S. Aggregate - Bloomberg U.S. Aggregate Bond Index.
3U.S. MBS - Bloomberg U.S. Mortgage-Backed Securities Index.
4U.S. Corporate High Yield - Bloomberg U.S. Corporate High Yield Index.

Total Returns and Annualized Returns are unaudited. Past performance does not guarantee future results.
3 Year Annualized Returns are calculated for the 3-year period ending March 31st, 2025. 

Total Returns Annualized Returns

March 
2025

YTD 
2025

Since Inception 
(9/2018)

3 Year
Since Inception 

(9/2018)

FBC SMA1  (Net) 0.03% 1.81% 87.33% 14.94% 10.00%

U.S. Aggregate2 0.04% 2.78% 11.32% 0.52% 1.64%

U.S. MBS3 -0.02% 3.06% 7.39% 0.55% 1.09%

U.S. Corporate High Yield4 -1.02% 1.00% 36.24% 4.98% 4.81%

FBC Performance vs. Benchmarks: March 31st, 2025 

FBC invests in Credit Risk Transfer (CRT) securities issued 
by Fannie Mae and Freddie Mac; providing investors with 
efficient exposure to U.S. mortgage credit. These floating-rate 
structured debt securities offer a hedge for higher interest rates in 
fixed income portfolios. FBC (net) returns shown in the table below 
represent the performance of 100% CRT exposure.   

Focus: With a disciplined approach, we capitalize on developing 
market opportunities to drive superior performance for our clients 
allocating  in Fixed Income, Residential Whole Loans, and 
Alternatives. 



Company Background & Disclosures

Registered Investment Advisor since June 30, 2011.

SEC Registration Number: 801-72513

FINRA IARD Number: 156661

Website: www.falconbridgecapital.com

For more detail, please reach out to:

Firm Overview 

Aga Linsky
Portfolio Management & 
Head of Research
Telephone No: (925) 204- 6188
alinsky@falconbridgecapital.com

Jessica Huang
Chief Financial Officer & 
Investor Relations
Telephone No: (925) 289-7602
jhuang@falconbridgecapital.com

▪BY ACCEPTING A COPY OF THIS CONFIDENTIAL PRESENTATION, THE RECIPIENT AGREES THAT NEITHER IT NOR ANY OF ITS EMPLOYEES OR 
ADVISORS SHALL USE THE INFORMATION FOR ANY PURPOSE OTHER THAN EVALUATING THE SPECIFIC TRANSACTION DESCRIBED HEREIN OR 
DIVULGE TO ANY OTHER PARTY SUCH INFORMATION.  THIS CONFIDENTIAL PRESENTATION SHALL NOT BE PHOTOCOPIED, REPRODUCED OR 
DISTRIBUTED TO OTHERS WITHOUT THE PRIOR WRITTEN CONSENT OF THE PRINCIPALS.

▪NOTWITHSTANDING ANYTHING TO THE CONTRARY CONTAINED HEREIN, THE RECIPIENT (AND EACH EMPLOYEE, REPRESENTATIVE, OR OTHER 
AGENT OF THE RECIPIENT) MAY DISCLOSE TO ANY AND ALL PERSONS, WITHOUT LIMITATION OF ANY KIND, THE TAX TREATMENT AND TAX 
STRUCTURE OF THE TRANSACTIONS DESCRIBED HEREIN) AND ALL MATERIALS OF ANY KIND THAT ARE PROVIDED TO THE PROSPECTIVE INVESTOR 
RELATING TO SUCH TAX TREATMENT AND TAX STRUCTURE (AS SUCH TERMS ARE DEFINED IN TREASURY REGULATION SECTION 1.6011-4). THIS 
AUTHORIZATION OF TAX DISCLOSURE IS RETROACTIVELY EFFECTIVE TO THE COMMENCEMENT OF DISCUSSIONS WITH PROSPECTIVE INVESTORS 
REGARDING THE TRANSACTIONS CONTEMPLATED HEREIN. 

▪THE FINANCIAL PROJECTIONS INCLUDED HEREIN HAVE BEEN PREPARED ON THE BASIS OF ASSUMPTIONS STATED THEREIN.  FUTURE OPERATING 
RESULTS ARE IMPOSSIBLE TO PREDICT AND NO REPRESENTATION OF ANY KIND IS MADE RESPECTING THE FUTURE ACCURACY OR COMPLETENESS 
OF THESE FORECASTS.

▪THIS DOCUMENT AND THE RELATED ORAL PRESENTATION IS NOT AN OFFER TO SELL OR A SOLICITATION OF AN OFFER TO BUY SECURITIES. 

▪THE INFORMATION INCLUDED HEREIN IS PRELIMINARY, AND WILL BE SUPERSEDED BY A DEFINITIVE PRIVATE PLACEMENT MEMORANDUM. 

▪WE WILL NOT ACCEPT ANY OFFER BY YOU TO PURCHASE SECURITIES AND YOU WILL NOT HAVE ANY CONTRACTUAL COMMITMENT TO PURCHASE 
SECURITIES UNTIL AFTER YOU HAVE RECEIVED THE DEFINITIVE PRIVATE PLACEMENT MEMORANDUM. 

▪DISCUSSIONS OF FEDERAL TAX ISSUES IN THIS PRESENTATION ARE NOT INTENDED TO BE RELIED UPON BY INDIVIDUAL INVESTORS. EACH 
INVESTOR SHOULD SEEK ADVICE BASED ON THEIR PARTICULAR CIRCUMSTANCES FROM AN INDEPENDENT TAX ADVISOR. 

▪THERE CAN BE NO ASSURANCE THAT PROJECTED RETURNS WILL BE ACHIEVED OR THAT THE FUND WILL BE ABLE TO IMPLEMENT ITS INVESTMENT 
STRATEGY OR ACHIEVE ITS INVESTMENT OBJECTIVES.

▪GROSS IRRs DO NOT REFLECT MANAGEMENT FEES, CARRIED INTEREST, TAXES, TRANSACTION COSTS AND OTHER EXPENSES TO BE BORNE BY 
INVESTORS IN THE FUNDS, WHICH WILL REDUCE RETURNS.
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