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Recapping last week
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Factor Investing
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Why Do Factors Work? 
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Pros and Cons of Factor Investing
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Trying your ideas…
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Breaking Down the Edge: Source
●

●

●

●

●



Anticipating Flows
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Thinking More about Flows



A Market Efficiency Example:
News Sentiment
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CTAs: Flow based futures trading

https://thehedgefundjournal.com/trend-following-ctas-vs-alternative-risk-premia/

https://thehedgefundjournal.com/trend-following-ctas-vs-alternative-risk-premia/


Thank You!


