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Authoritative, up-to-date research and analysis that provides a

dramatic new understanding of the rewards-and risks-of investing in
CTAsCommodity Trading Advisors (CTAS) are an increasingly popular
and potentially profitable investment alternative for institutional
investors and high-net-worth individuals. Commaodity Trading Advisors
is one of the first books to study their performance in detail and

analyze the ""survivorship bias" present in CTA performance data. This
book investigates the many benefits and risks associated with CTAs,
examining the risk/return characteristics of a number
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