January 2019 Newsletter

Dear Investor,

The Global Volatility Summit (“GVS”) brings together volatility and tail hedge managers, institutional
investors, thought-provoking speakers, and other industry experts to discuss the volatility markets
and the roles volatility strategies can play in institutional investment portfolios. The GVS aims to keep
investors updated on the volatility markets throughout the year, and educated on innovations within
the space.

CFM has provided the latest piece in the GVS newsletter series.

Cheers,
Global Volatility Summit

The tenth annual Global Volatility Summit (“GVS”) is scheduled for Wednesday, March 13™ 2019 at
Chelsea Piers in New York City. This year’s event will feature fresh panel topics, manager discussions,

keynote speakers, and a new US Politics panel. Space is limited, so we encourage you to register as
soon as possible.

2018 Event Recap

The 9th Annual Global Volatility Summit was held on March 14, 2018 at Chelsea Piers in New York City.
14 hedge fund managers were joined by senior professionals from hedge fund consultants, the
institutional investor community, and leaders in the industry to discuss volatility, tail hedging, macro
and quant strategies within the investment context. Three keynote speakers, Lance Armstrong, David
Gallo, and Ryan Holiday temporarily drove the conversation away from the central content to speak to
volatility across other contexts including athletic competition and underwater astonishments. The
event hosted the first-ever GVS Think Tank Panel, which featured three industry experts across East
Asia policy studies, macro quantitative and derivatives strategies, and US politics. Among these
panelists included Ryan Hass, Marko Kolanovic, and Demetri Sevastopulo.

2018 Manager Participants

36 South Capital Advisors [l Capital Management
Argentiéere Capital lonic Capital Management
Artemis Capital Management JD Capital

BlueMountain Capital Man AHL

Capstone Investment Advisors Parallax Investment Advisors
Capula Investment Management Pine River Capital Management
Dominicé & Co True Partner

Questions? Please contact info@globalvolatilitysummit.com

Website: www.globalvolatilitysummit.com
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