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Lynx Asset Management
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1999
Founded and 

headquartered in 

Stockholm, Sweden 

– away from the world’s 

major financial centers

$8 Billion

in assets under 

management, primarily 

from global institutional 

investors

>50%
of our 80 employees are 

focused on research & 

development
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How we define machine learning
models at Lynx
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Models that have the ability to

automatically learn and improve from 

available data instead of following 

static, explicitly programmed 

instructions. 

Models that adapt and change when 

new data becomes available.



How can ML be used to forecast financial markets? 
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•Exploiting complex relationships 

between existing factors 

•Discover new factors

•Unlock new data sets 

•Adapt to new regimes



But there is no lack of challenges…
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•Low signal-to-noise ratio

•Non-stationarity

•No experiments are possible

•Non-synchronised data

•Trading/implemention costs



1994 First exploration of neural networks

1999 Lynx was founded

2009 Hired our first ML expert 

2011 First model traded live

From that point…

Developed a dozen models using:

•Support Vector Machines

•Random Forests

•Deep Neural Networks
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Our ML journey…



The future

The real potential lies ahead of us!

Increasing;

•Data availability, quantity and quality

•Computing power processing

•Data storage



Disclaimer
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This material has been provided specifically for the use of the intended 

recipient and must be treated as proprietary and confidential. This 

information is not personal advice. The material provided is not 

intended to provide a sufficient basis on which to make an investment 

decision. This material does not constitute an invitation or offer to 

subscribe for any of the products mentioned. The content of this 

material has been prepared with all reasonable care by Lynx Asset 

Management AB (“Lynx”). Lynx accepts no responsibility or liability 

for any errors, omissions or misstatements however caused. 

Investing in Lynx vehicles is associated with risk. PAST 

PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE 

RESULTS. Systematic futures trading involves substantial risk of loss. 

The value of the capital invested in a fund may increase or decrease 

and investors cannot be certain of recovering all of their invested 

capital. The Lynx vehicles futures trading carries a high level of risk 

and may not be suitable for all investors. The high degree of leverage 

can work against you as well as for you. Any returns mentioned in this 

document are not adjusted for inflation. The description of funds and 

securities in this document is included only in an attempt to provide a 

more comprehensive picture of the services offered. 


