LumX Asset Management
Overview

Key Capabilities

• Global manager in alternative investments for 25 years

• Expertise and innovation in asset management and risk services

• Disciplined research process managed by a team of investment and risk
professionals with extensive academic and industry experience

• Integrated offering of investment solutions across all asset classes
and alternative risk premia

• Proprietary risk management approach that has focused on risk factor
exposures for over a decade

• Tailor made approach to designing client solutions

• Regulated investment activities in various jurisdictions1
• Strong and efficient operational processes, focussing on responsive
client service and support
• Certified under ISO international quality management standards

• Construction and management of complex multi-asset, multi-strategy, multi-factor portfolios
• Can obtain high levels of position-level transparency on
invested instruments through the LumRisk risk platform as a basis
for risk management, portfolio management and client reporting
• Highly structured and rigorous research and portfolio construction
processes
• Ability to provide on-line web-based reporting tools to clients
allowing dynamic and intuitive review and analysis of portfolio
performance and risk

Innovation and expertise in asset management
Extensive experience of designing and managing tailor-made portfolios for institutional investors and family offices, and commingled funds in different
jurisdictions. LumX’s active management approach seeks to strike the optimum balance between the expertise and experience of our research and
portfolio management teams, and systematic management techniques. Capital allocation decisions benefit from a rigorous investment process and
position-level transparency.

Customised asset allocation & portfolio construction

Due Diligence

LumX offers discretionary management and advisory services
on customised mandates, private label products, or commingled
funds, and is competitively positioned to manage portfolios of
risk premia, hedge funds, multi-asset, or a hybrid combination
of all three, addressing the specific objectives and constraints
of each client

Rigorous investment and operational due diligence processes which have evolved over 25 year of
performing qualitative and quantitative assessments on funds. Our dedicated professionals perform
onsite due diligence and
documentation reviews on
all funds prior to approval
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Compliance & Reporting
Our risk management & compliance monitoring is fully integrated with the LumRisk risk management platform, and accesses a high degree of transparency
on the underlying risk factor exposures driving approved investments. Detailed reporting allows asset allocators and risk managers to correctly assess portfolio attribution and strategy contribution. Individual mandate regulatory constraints are monitored
on a regular basis. Detailed transparency allows LumX to tailor
investment programs based on current exposures, complementing statistical analysis of historical track records
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Middle & Back office
Strong operational procedures and controls implemented over 25 years of
portfolio management allows LumX to offer unbundled,
tailor-made services to meet specific client needs. Independence, multi-provider flexibility and experience
across multiple asset classes guarantees efficient handling of any type of investment program. LumX Asset
Management (Suisse) SA’s operational procedures are
ISO 9001 certified and are audited independently

LumX Asset Management (Suisse) SA Authorised by FINMA under LPCC licence. LumX Asset Management (UK) Limited is authorised and regulated by the Financial Conduct Authority in
the United Kingdom as a “full-scope” alternative investment fund manager

LumX Asset Management
LumX’s long history of successful product innovation and creative solution development for sophisticated institutional and private investors rests on the
notion that sound investment decisions are those that combine:
• A clear and pragmatic top-down view of market opportunities and risks, combining pertinent observations from the analysis of historical data with
structured, forward-looking assessments of market and strategy dynamics;
• A process for identifying, evaluating and allocating to managers whose talent and methods are most appropriate to capture the opportunity set at
any time, as determined through rigorous formal reviews of manager strategy, methods and organization. This due diligence is most effective when
the research and decision process is under the responsibility of experienced senior investment professionals who directly participate in all phases of
these reviews.
• Effective risk management rooted in a high degree of transparency. Analysis of historical data can yield useful information about manager actions
and instrument behavior in the past, but the risks taken at any point in time result from current positions. These must be known and their risk
exposures correctly understood for robust risk management.

The LumX Group
The LumX Group is a diversified financial services company, founded in 1992
with three main areas:

Asset Management
Investment research
and
portfolio construction

1. Investment research and portfolio management, with a strong focus
on alternative strategies, risk premia, and multi-asset solutions, with
demonstrated capabilities in both systematic and discretionary investment approaches
2. Risk consolidation, analysis and reporting services provided by its LumRisk subsidiary
3. Fund structuring using the LumMap platform
LumX can provide full turn-key solutions to clients drawing on these three
areas of expertise.

Contacts:
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Investor Relations				
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+41 22 363 6863				

Risk Reporting
Risk data
aggregation,
monitoring and
reporting services

William Glass					
Head of Client Services				
william.glass@lumx.com				
+41 22 363 6405					

Fund Structuring
Customised fund
structuring
solutions and
managed account
platform
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This document has been prepared by LumX Asset Management (Suisse) SA (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.
The Company is authorised and regulated by the Swiss Financial Market Supervisory Authority in Switzerland.
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.

