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The name LumX is rooted in our deeply held belief
that transparency (Lum for lumière ) is fundamental
to implementing investment decisions, and must
rest on a clear and reliable understanding of the
underlying exposures and risk drivers
Our business today has evolved in response to
the demands of our client s, who favour
customised solutions and specialised struc turing
exper tise from their business par tner s. It
consist s of three distinc t but complement ar y
core compet encies - asset management, fund
struc turing (LumMap) and risk management
ser vices (LumRisk ). Our mission is to of fer a
full range of int egrat ed invest ment solutions
and ser vices, across multiple asset classes
covering traditional and alt ernative invest ment
strat egies.

Asset Management
Investment research
and
portfolio construction

Risk Reporting
Risk data
aggregation,
monitoring and
reporting services

LumX Group Limited (“LumX” or “the Group”)
is focused on bringing leading investment and risk
management
solutions
to
our
primarily
institutional client base.

Systems and Infrastructure

Operating in various jurisdictions, LumX
subsidiaries are regulated by the SEC, FCA 2 , and
FINMA.
>>

LumX has built its business over many years
by applying a highly structured and rigorous
investment approach to the task of selecting
individual investments and assembling them
into customised portfolios that address the
specific objectives and constraints of our
clients.

>>

LumRisk, an independent Swiss fintech
company and group subsidiary, provides risk
aggregation, analysis and reporting services
across entire portfolios, including traditional
and alternative asset classes, to institutional
investors.

>>

LumMap benefits from the Group’s experience
in structuring and managing dedicated
investment vehicles, meeting regulatory and
compliance requirements across multiple
jurisdictions in a strong risk-controlled
environment, and ensuring fiduciary oversight,
segregation of assets, and enhanced
transparency on client investments.

Other
6

The staff figures are an average full time equivalent number of employees, excluding the four non-executive directors of the Group.
LumX Asset Management (UK) Limited is authorised as an alternative investment fund manager under the Alternative Investment Fund Managers Directive.
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Asset Management
LumX has been a contributor in the development
and management of innovative alternative investment
programs for over 25 years. Our business includes:

A history of innovation and bespoke client
solutions across all asset classes

Highly structured and rigorous research
and portfolio construction processes

Proprietary risk management approach
focusing on aggregated risk factor
exposures

Uniquely positioned to manage portfolios
of risk premia, hedge funds, multi-asset,
or a hybrid combination of all three

>>

Discretionary management and advisory
services on customised alternative investment
programs, private label products, and
commingled funds.

>>

Private client wealth management on traditional
and multi-asset portfolios

One of our core competencies is the construction
and management of complex multi-asset, multistrategy, multi-factor portfolios for institutional
investors, and the associated risk management of
such portfolios. This bespoke construction is based
on highly structured and rigorous research and
portfolio
management
processes,
fiduciary
commitment, and strong infrastructure.
Our active management approach seeks to strike the
optimum balance between the expertise and
experience of our research team and systematic
management techniques. Capital allocation decisions
benefit from a rigorous investment process and
position-level transparency.
We believe that alternative risk premia (“ARP”)
offer investors effective tools to obtain exposure
to many of the factors that underpin hedge fund
returns, and represent liquid, cost-efficient
instruments with which to implement both passive
and active investment programs. However, to
benefit from the full advantages of alternative
strategies, the best approach is a complementary
blend of ARP and skilled hedge fund managers with
a proven ability to generate alpha.
Our relationship with underlying managers and
ARP providers is built on a deep understanding of
how complex strategies are designed and
implemented. This allows our investment team to
regularly challenge both hedge fund managers and
ARP providers on industry best practices and
strategy implementation, and to propose customised
solutions for our clients’ portfolios.
We have a deeply ingrained culture of continual
improvement of our investment and research
processes, operations, and IT infrastructure. We
consider ourselves to be at the forefront of
initiatives to obtain greater transparency from
underlying managers and, through development of
sophisticated risk management tools, we seek to
improve our ability to tailor investment programs
based on current exposures rather than statistical
analysis of historical track records.
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LumMap - Fund Structuring

Bespoke structuring solutions built from
an asset allocator’s perspective

Dedicated structure to meet managers’
regulatory requirements in a strong riskcontrols

Our dedicated fund structuring platform, LumMap,
offers ext ensive exper tise and infrastruc ture,
responding to the growing demand from investor s for improved governance, segregation of
asset s, and increased transparency.
The flexible, open design of the LumMap platform
allows for tailor-made structuring solutions and
dedicated investment vehicles to meet regulatory
and compliance requirements across multiple
jurisdictions.
More than 24 funds have been launched since the
platform commenced operating in 2010. The
team have ensured efficient processes and risk
controls are in place across a broad range of
traditional and alternative strategies (see list
below), and have operated offshore and European
onshore structures in various jurisdictions. The
platform offers managers an AIFMD-compliant
structure to cater to their European clients.
LumMap has established longstanding working
relationships with market leading service
providers as well as a number of trading
counterparties and prime brokers.

Independent valuations
& fiduciary controls

Daily position-level reporting and transparency
underpins a strong risk-controls environment and
daily investment compliance monitoring. The
managed account reporting also integrates with
LumRisk reporting for a more comprehensive
view of portfolio aggregated risk which suports
full granular detail analysis.

Broad range of strategies including:

24 funds launched on managed
account platform since 2010

Equity
Long / Short
Arbitrage /
Statistical Arbitrage

Credit / Long
Biased High Yield

Mortgage Backed
Securities

Short Credit

Directional / CTA
Event Driven / Merger
Risk Arbitrage

Macro
Discretionary

3

LUMRISK
Web-based user-friendly interface & extensive database coverage

Plug and play solution
Portfolio risk transparency reporting,
aggregation and stress testing
LumRisk is a participant in the Fintech and Regtech
revolution taking place in the asset management
industry, providing transparent risk aggregation,
analysis and reporting services to institutional
clients, not only at the portfolio and asset level, but
also at the underlying manager and individual
security levels. LumRisk’s core focus is on producing
a comprehensive view of each client’s consolidated
exposures and risks based on accurate risk
modelling of each underlying instrument held
across their portfolio(s). LumRisk offers investors
a web-based, interactive interface that employs
powerful visualisation techniques, providing full
transparency and allowing decision makers to
answer any risk or performance related question
about their portfolio(s).

Less than 10 seconds
to answer any risk or performance related
question on portfolios with 50,000+
underlying positions
Complementing its extensive coverage and analysis
of traditional and alternative asset classes,
LumRisk has expanded its services in response to
the growing demand from institutional investors
with exposure to ARP. LumRisk’s experience
modelling hedge fund risk and return drivers gives

it a unique advantage in accurately analysing the
complexities of ARP instruments offered by
different providers.
Designed from an asset allocator’s perspective, the
LumRisk platform more accurately reflects current
risks than the traditional return-based or exposurebased approaches. This helps decision makers
enhance, reduce or optimise their risks where
appropriate. Reporting can be tailor-made to each
individual client’s needs.

Open architecture and independent
aggregator of multi-provider risk premia
LumRisk has invested heavily in its technology
infrastructure, and believes that it boasts one of
the most extensive independent multi-provider
ARP databases in the industry. This allows the
LumRisk team to regularly obtain information on
the underlying positions and individual securities
in each client’s portfolio. Based on this expertise,
LumRisk is able to propose enhanced reporting on
portfolios combining both hedge funds and ARP
with traditional assets.

USD 27 bn
gross market exposure of LumRisk client
assets4
LumRisk’s services have been selected by some of
the largest and best-known pension funds, asset
managers, and investment banks in the world.

As of June 30, 2018 the fee-earning value of client mandates at LumRisk are USD 4.4 bn. When taking account of the notional value of the underlying instruments that
some investors have in place directly with their banks, it represents gross exposure of approximately USD 27 billion of assets. LumRisk fee-earning assets displayed above
exclude LumX-managed assets where risk reporting services are provided.
4
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LumX Group Limited

Office addresses
LumX Group Limited
Martello Court, Admiral Park
St. Peter Port
Guernsey GY1 3HB
The Channel Islands
T+44 (0) 1 481 211 000

Switzerland
LumX Asset Management (Suisse) SA
Chemin de Chantavril 1
1260 Nyon
T+41 22 363 64 64

LumRisk SA
Chemin de Chantavril 1
1260 Nyon
T+41 58 330 21 00

United Kingdom
LumX Asset Management (UK) Limited
6th Floor, 54 Jermyn Street
London SW1Y 6LX
T+44 207 290 4300

USA
LumX Asset Management (US) Limited
750 Lexington Avenue, 26th Floor
New York, NY 10022
T+1 212 937 6070

Luxembourg
LumX Holdings (Luxembourg) SA
10B, Rue de Mérovingiens
L-8070 Bertrange
T+352 2689 3320

This document has been prepared by LumX Group Limited (the “Company” or “LumX”) and is provided on a strictly private and confidential basis and is intended for the recipient only. The document and any information
contained within it may not be (i) reproduced (in whole or in part), (ii) copied at any time, (iii) used for any purpose other than the recipient’s evaluation of its contents or (iv) provided to any other person, except the recipient’s
employees and advisors with a need to know who are advised of the confidentiality of the information. This document does not constitute an offer to sell or solicitation of an offer to buy investments and may not be used to
make such an offer. Therefore, no person receiving a copy of the document may treat it as constituting an offer or invitation to buy investments, nor may it be copied for transmission to another person. The purpose of this
document is to give initial detail to the recipient and all opinions and views expressed constitute judgment as of the date of writing and may change at any time without notice. The information contained in this document does
not purport to be all-inclusive or to contain all of the information that may be required to make a full analysis of the proposal, and is subject to updating, completion, modification and amendment. Such information may be
based on certain assumptions and involve elements of subjective judgment and analysis. Actual results may differ. Any investment strategies or case studies set out herein are for illustrative purposes only. Any descriptions
herein of reports, statistical analysis or performance are for illustration purposes only. While all of the information prepared in this document is currently believed to be accurate, the Company makes no claims as to its
completeness or accuracy and no representations or warranties, express or implied are given in, or in respect of, this document. Certain information has been provided by and/or is based on third party sources and although
believed to be reliable, has not been independently verified and its accuracy, timeliness or completeness cannot be guaranteed. To the fullest extent permitted by law, in no circumstances will the Company, or any of its respective
subsidiaries, shareholders, affiliates, representatives, partners, directors, officers, employees, advisers or agents be responsible or liable for any direct, indirect or consequential loss or loss of profit arising from the use of
this document, its contents, its omissions, reliance on the information contained within it, or on opinions communicated in relation thereto or otherwise arising in connection therewith. This document is for informational
purposes, and is neither an offer to sell nor a solicitation of any offer to purchase any investment product or investment advisory services. Recipients of this document are not to construe its contents, or any prior or subsequent
communications from or with the Company or its representatives as legal or tax advice. Recipients of this document should each make their own evaluation of the proposal and of the relevance and adequacy of the information
and should make such other investigations as they deem necessary.
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