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Chris Solarz
Managing Director 
Cliffwater LLC

Chris is a Managing Director of Cliffwater LLC in our New York office and a member of our 

hedge fund research team. Prior to joining Cliffwater in 2011, Chris was a Senior Analyst 

at SAIL Advisors, where he focused on manager selection and due diligence as Head of 

Research for tactical trading and relative value strategies. Previous experience includes 

working for ING Investment Management, Antarctica Asset Management, Societe 

Generale Barr Devlin, and CIBC World Markets.

Chris earned a BA in Economics and Anthropology from the University of Pennsylvania 

and a MComm in Finance from the University of New South Wales, where he was a 

Federation Scholar. Chris is a Certified Public Accountant, holds the Chartered Alternative 

Investment Analyst designation, the Chartered Financial Analyst® designation, and is a 

member of the New York Society of Security Analysts.

Susanne Wei
Senior Associate 
Cliffwater LLC

Susanne is a Senior Associate of Cliffwater LLC in our New York office and a member 

of our hedge fund research team. Prior to joining Cliffwater in 2015, Susanne was an 

Assistant Vice President at Bank of America Merrill Lynch, where she was responsible for 

manager due diligence for the hedge fund platform, with a focus on commodity trading 

advisors. She earned a BS in Business Administration with a concentration in Finance 

from Boston College. Susanne holds the Chartered Financial Analyst® designation.

Colby Borders
Director, Alternative Investment Marketing 
CME Group

Colby Borders is Director of Alternative Investment Marketing at CME Group, leading 

the company’s marketing efforts to its alternative investment customer base. As 

part of her responsibilities, Colby builds relationships with institutional investors and 

managers, showcases research and industry insights to help them grow their businesses, 

and manages the annual Managed Futures Pinnacle Awards and Pinnacle Research 

Symposium. Having been with CME Group since 2008, Colby has had numerous 

roles within Marketing, focusing on alternative investments full-time as of 2015. Colby 

graduated from DePaul University’s Kellstadt Graduate School of Business with a Masters 

in Marketing Management. She also received an undergraduate degree in Marketing from 

Miami University’s Farmer School of Business in Ohio.

Saul Farber
Director, Buyside Client Development & Sales 
CME Group

Saul Farber is a Director of client development and sales at the CME Group. Saul moved 

to New York from Miami, Florida. He completed a BA Cum Laude in political science 

and history at New York University and proceeded to earn a JD at New York Law School. 

After briefly practicing law, Saul gained his initial exposure to the financial services 

industry working for a hedge fund advisory firm in New York. In 2012, Saul joined the CME 

Group Clearing House where he was responsible for client onboarding throughout the 

implementation of Dodd Frank and mandatory clearing. Saul is a subject matter expert in 

listed derivatives and cleared OTC Interest Rate Swaps. Saul joined the client development 

and sales team in 2015, where he is responsible for covering hedge funds and institutional 

asset managers. Over the last 2.5 years Saul has focused his attention on the CTA and 

managed futures community, working closely with market participants on expanding their 

use of listed futures and options products and improving ease and efficiency of clearing 

said products at the exchange.
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Grace Lo, Ph.D.
Director of Risk and Portfolio Management 
Campbell & Company

Dr. Lo joined Campbell & Company in February 2006 and is currently the Director 

of the Risk and Portfolio Management Team in Research and a member of the firm’s 

Investment Committee. Dr. Lo has helped develop a number of quantitative trading 

models, including currency options and sector trend following models. Her current 

role is to provide analytical support on model allocation decisions as well as portfolio 

and risk management. Prior to joining Campbell, she worked as project manager for 

ICF Consulting where she advised U.S. and international clients on energy issues and 

developed sophisticated pricing models for gas and electricity. Dr. Lo received a B.S. in 

Applied Mathematics from Brown University and a Ph.D. in Optimization from Johns 

Hopkins University.

Razvan Remsing
Head of Product Management 
Aspect Capital Limited

Razvan Remsing joined Aspect Capital in July 2010 and is Head of the Product 

Management Team. The team is integral in the product development and research 

process at Aspect, and also provides quantitative expertise to Aspect’s clients on its 

investment process and the development of new product ideas. Part of the team’s mission 

is to provide a high level of client transparency, keeping investors updated with research 

developments and performance analysis. In order to do this the team is deliberately 

positioned to ensure a high level of interaction with the Research team. Prior to Aspect 

Capital, he worked at Skybound Capital as an Investment Analyst and was responsible for 

manager research, portfolio construction and risk management. From 2007 to 2009 he 

worked as a quantitative analyst at Clear Horizon Capital, a contrarian equity long-short 

fund based in Cape Town. There he was responsible for quantitative investment research, 

statistical arbitrage pairs-trading and derivative modelling. From 2004 to 2007, Razvan 

worked at PeregrineQuant (now Vunani Fund Managers) in Cape Town as a quantitative 

analyst. He was responsible for the development and production of their strategic and 

tactical asset allocation models. Razvan graduated with distinction in Mathematics and 

Physics from Rhodes University, was awarded an MSc in Financial Mathematics from 

University of Cape Town and is a CFA Charter holder.



Grant Jaffarian
Portfolio Manager 
Crabel Capital Management

Grant Jaffarian, Portfolio Manager of the Advanced Trend program and Chief Investment 

Officer of AlphaTerra LLC, graduated from Wheaton College, IL with a double major in 

Economics and English in 2001. In 2010 Mr. Jaffarian received an MBA from University 

of Chicago. Mr. Jaffarian began his career at Belgium based Analytic Investment 

Management, a high turnover futures manager acquired by Robeco Bank. Upon leaving 

Analytic Investment, Mr. Jaffarian founded Petra Intraday, a short term systematic 

emerging manager. In 2004, Mr. Jaffarian joined Efficient Capital Management, LLC where 

he served as Chief Investment Officer before departing in December 2012. Mr. Jaffarian 

founded AlphaTerra, LLC in April 2013 to work with the world’s most promising quant 

systematic trading strategies. In March 2014 AlphaTerra was acquired by Crabel Capital 

Management and Mr. Jaffarian assumed the role of Portfolio Manager for the Advanced 

Trend program while also continuing to carry the title of CIO for AlphaTerra. Mr. Jaffarian 

joined the Crabel Executive Committee in April 2016.

Thomas Feng
Director of Quantitative Research 
Graham Capital Management

Thomas Feng is a Director of GCM’s Quantitative Research group. He became an 

Associated Person of GCM effective February 1, 2013 and a Principal on April 30, 2014. Mr. 

Feng joined GCM in April 2009 as a portfolio manager/quantitative research analyst. Prior 

to joining GCM in April 2009, Mr. Feng was part of a portfolio management team trading 

quantitative strategies at Fortress. From 1997 to 2006, Mr. Feng held roles of increasing 

responsibility, including Managing Director of Interest Rate Derivatives Research and 

Managing Director of Quantitative Proprietary Trading, at RBS Greenwich Capital.  

Mr. Feng received a PhD in Mathematics from Princeton University in 1997 and BS and  

MS in Mathematics from Yale in 1993.



Matthew Sargaison
Co-CEO 
Man AHL

Matthew Sargaison is Co-Chief Executive Officer of Man AHL (‘AHL’), with focus on 

developing the funds and investment business. He is also a member of the Man Executive 

Committee. He has served AHL as Chief Investment Officer, with overall responsibility for 

investment management and research from 2012 and 2017, as well as Chief Risk Officer 

between 2009 and 2012. Prior to that period, he spent 13 years working at Deutsche 

Bank, Barclays Capital and UBS. Matthew originally worked for AHL from 1992 to 1995 as 

a trading system researcher and institutional product designer. Matthew gained his BA/

MA in Mathematics from the University of Cambridge in 1991 and a Masters in Advanced 

Computer Science from the University of Sheffield in 2004.

Jesper Sandin
Portfolio Manager & Partner 
Lynx Asset Management

Jesper Sandin is a portfolio manager and partner at Lynx Asset Management. He is 

a member of the company’s Investment Committee, the main deciding body for all 

investment related decisions, where his work is focused on portfolio construction and 

optimisation. He has developed numerous trading strategies currently employed in 

the Lynx Program. Sandin started his financial markets career in 1997 as a quantitative 

analyst at Skandia Asset Management. Between 1998 and 2006 Sandin was Head of 

Quantitative Research at the First National Swedish Pension Fund. In 2006 he joined 

Brummer & Partners where he worked as a portfolio manager in a global tactical asset 

allocation venture, until he was hired by Lynx in 2008. Sandin holds an MSc degree in 

Engineering Physics with a specialization in applied mathematics from the Royal Institute 

of Technology in Stockholm, and is a Certified Financial Analyst from IFL Stockholm 

School of Economics.



Dr. Patrick Welton
CEO & Co-Founder 
Welton Investment Partners

Dr. Welton is the CEO and Chief Investment Officer of Welton Investment Partners where 

he chairs the Investment Committee and actively participates in ongoing research. As 

an investment leader, Dr. Welton has served on committees for the Managed Funds 

Association (MFA) and as a member of the Board of Directors of the National Futures 

Association (NFA) from 1997-2000. He has authored numerous articles on alternative 

investments and is a frequent speaker at conferences globally. Dr. Welton is currently 

a Trustee and Investment Committee Chair of a Community Hospital Foundation 

healthcare system and its California pension plan. He is a Director of the Panetta Institute 

a nonpartisan study center advancing public policy and attracting thoughtful men and 

women to public service. He is a founding Director of The Project DNA a foundation 

dedicated to saving lives through widespread screening for hereditary cancer. He is a 

co-founder along with Annette Welton of the private Welton Foundation which principally 

focuses on educational excellence, opportunity and access. He formerly cofounded Axios 

Data Analysis Systems, an early commercial entrant into large scale data mining and data 

fusion as applied to healthcare informatics.

Dr. Welton is a Phi Beta Kappa graduate of the University of Wisconsin Honors Program 

with degrees in Molecular Biology and English. He completed graduate work in 

Biophysics as a Medical Scientist Training Program Scholar, and earned an MD from the 

University of California, Los Angeles (UCLA). He completed his postdoctoral training at 

Stanford University where he also served as Chief Resident in Therapeutic Radiology, 

and subsequently served on the clinical faculty of Stanford Medical School for over 15 

years. During his studies, he worked at the McArdle Laboratory for Cancer Research on 

a grant and was principally involved in genetic sequencing and gene promoter region 

identification. He subsequently worked in UCLA Radiological Sciences and Biophysics 

on Positron Emission Tomography with a focus on neuroscience applications and 

neurological disease. He later participated in numerous clinical investigative trials in 

cancer therapeutics across multiple organ systems. He is Board Certified by the American 

Board of Radiology in Therapeutic Radiology.

Edward Longhurst
Chief Technology Officer 
Winton Capital Management 

Edward is responsible for setting Winton’s technology strategy and further modernising 

the firm’s technology platforms. He is a member of Winton’s Research Management 

Board and is the Principal Investigator leading Winton’s research into natural language 

patterns.

Edward joined Winton in 2006 as a software developer and has worked on projects 

ranging from developing technology for tick data collection and analysis, to designing 

Winton’s automated execution platform for futures. He has held various senior roles, 

including Co-Head of Engineering and Head of Product Research, where he was 

responsible for communicating Winton’s characteristic world view through innovative 

presentations and interactive tools.

Edward holds a BSc degree in computer science from the University of Edinburgh and 

spent five years writing software for real-time cognitive experiments at the University of 

Rochester, New York.


