


 



 

 

 













 



 Czasonis

https://thehedgefundjournal.com/wp-content/uploads/2018/05/CFM_The-convexity-of-trend-following-Feb-2018.pdf
https://www.cmegroup.com/education/files/jpm-momentum-strategies-2015-04-15-1681565.pdf
https://www.man.com/maninstitute/documents/download/d722a-1c8cf-67657-7edb5/Man_Perspective_Creating_Portfolio_Convexity%3A_Trend_Versus_Options_English_17-11-2022.pdf
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