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1 Currencies 18.6 %

2 Stocks 17.5 %

3 Bonds 17.0 %

4 Energies 16.7 %

5 Metals 11.5 %

6 Interest rates 9.6 %

7 Agriculturals 6.0 %

8 Credit 3.3 %

Historical performance 

Man AHL Diversified (Guernsey) USD

Product fact sheet at 28 June 2010

NAV per unit USD 1.1054   |  Total NAV USD 411,867,179

Product description 

Product type Single manager

Inception 3 January 2008

Product objectives 

! Targets double-digit annualised returns, typically with a 

low correlation to other asset classes  

! Seeks fast and efficient access to diverse opportunities 

on a global scale by trading around the clock 

! Is diversified across a wide range of financial 

instruments, investment approaches and markets

Risk/return profile 1

! Targeting double digit annualised returns (10%+)

! Target annualised volatility 13-16 %

Key facts

Investment manager
Man Investments Limited

Minimum subscription
(USD) 30,000

Minimum redemption
(USD) 10,000

Minimum holding
20,000 shares

Subscription notice period
3 Business Days prior to Dealing Day

Redemption fee (Tranche A)

Year 1 and Year 2: 2%; Year 3 and Year 4: 1.50%; 

Year 5 and Year 6: 0.50%

Liquidity
Weekly

Fund codes:

Common code 33716192

Tranche A ISIN GG00B29ZYR48

Tranche B ISIN GG00B29ZZ042

Tranche A Valor CH3631343

Tranche B Valor 3631889

Bloomberg ticker

Tranche B Cusip

MAHLDGD GU

G5777B116 

1 Return and volatility figures quoted are targets and are based over the medium term of Man AHL Diversified (Guernsey) USD on the performance projections of the 

combined investment strategies with the targeted investment exposures and market interest rates at the time of modelling and therefore may change. 
2 Performance data relates to proforma performance. Please refer to the details highlighted at the end of the Important information section. 

Important information 
With the introduction of MiFID, performance returns need to be shown on a 12 month rolling basis. As such the MiFID compliant period within the Performance chart 

is shown with a solid line, the non-MiFID period is dashed. From 27 May 1996 to 31 May 2010 Man AHL Diversified (Guernsey) USD has a total return of 735.3 %.  

This information must be read in conjunction with the important information page at the back. The information on this page has been made available by Man AHL 
Diversified (Guernsey) USD, which is not a member of the Man Group. Source: Man database and Bloomberg. There is no guarantee of trading performance 
and past or projected performance is no indication of current or future performance/results. World stocks: MSCI World Index hedged to USD (price 

return). World bonds: Citigroup World Government Bond Index hedged to USD (Total return). Performance for each class of shares may differ. Performance from 
26 March 1996 to 31 December 2007 is represented by Man AHL Diversified plc, from January 2008 performance of the Man AHL Diversified 
(Guernsey) USD has been shown. Please note that Man AHL Diversified plc and Man AHL Diversified (Guernsey) USD are valued weekly. However, 
for comparative purposes, statistics have been calculated using the last weekly valuation for each month. 

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD
1996 4.4 % -2.5 % 0.5 % -2.1 % 0.6 % 10.6 % 8.7 % 9.8 % 3.2 % N/A

1997 3.1 % 6.4 % -2.3 % -4.1 % 0.8 % 4.6 % 9.4 % -8.0 % 2.1 % 2.1 % -2.0 % 10.8 % 23.5 %

1998 -2.5 % 5.8 % 1.2 % -2.8 % 4.9 % 3.9 % -0.4 % 19.9 % 0.4 % 0.0 % 2.4 % 3.8 % 41.1 %

1999 -4.7 % 2.3 % -2.1 % 6.4 % -3.8 % 2.7 % -2.8 % 3.3 % 2.6 % -4.2 % 4.8 % 2.7 % 6.5 %

2000 1.1 % -0.2 % -2.5 % -4.2 % 7.0 % -5.3 % -2.2 % 3.4 % -0.6 % 4.6 % 3.8 % 14.9 % 19.9 %

2001 -0.1 % 2.9 % 11.8 % -6.3 % -2.1 % 1.5 % 1.6 % 0.8 % 16.4 % 0.9 % -4.7 % -2.5 % 19.7 %

2002 -3.5 % -4.7 % -2.0 % -1.9 % -0.2 % 13.0 % 5.7 % 2.5 % 8.3 % -9.6 % -4.6 % 10.4 % 11.4 %

2003 6.9 % 8.1 % -8.3 % -1.0 % 13.5 % -4.0 % -0.2 % -0.9 % 1.1 % 2.5 % -3.4 % 8.0 % 22.3 %

2004 4.5 % -1.0 % -0.9 % -4.4 % -3.4 % -4.9 % -2.0 % 1.5 % 2.8 % 7.1 % 6.4 % 0.2 % 5.1 %

2005 -6.6 % 4.3 % -1.2 % -2.3 % 2.8 % 7.0 % -0.3 % 2.3 % 4.0 % 0.7 % 6.3 % -0.6 % 16.8 %

2006 3.9 % -0.8 % -2.0 % 8.8 % -3.3 % -1.1 % -5.4 % 1.1 % 1.8 % 0.2 % 0.3 % 3.4 % 6.4 %

2007 7.5 % -2.9 % -7.5 % 8.0 % 2.9 % 4.6 % -3.9 % -3.5 % 5.6 % 9.0 % 4.3 % -4.2 % 19.6 %

2008 3.0 % 2.5 % 4.3 % 0.9 % 3.2 % 1.4 % -6.1 % -3.8 % -0.9 % 14.7 % 1.1 % 5.5 % 27.3 %

2009 -2.3 % 0.1 % -6.1 % -4.1 % 0.4 % -3.6 % 0.9 % -0.8 % 2.9 % -1.4 % 2.3 % -5.9 % -16.7 %

2010 -2.0 % -0.8 % 5.6 % 2.1 % -1.6 % 1.0 % 4.2 %
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Product World 
stocks

World 
bonds

Last month 1.0 % -4.3 % 0.8 %

Last quarter 1.5 % -11.6 % 2.4 %

Year to date 4.2 % -8.0 % 3.5 %

Last 12 months 1.9 % 9.4 % 5.4 %

Last calendar year -16.7 % 23.4 % 1.0 %

Total return 759.1 % 45.7 % 140.4 %

Annualised return 16.3 % 2.7 % 6.3 %

Annualised volatility 17.5 % 15.4 % 2.9 %

Sharpe ratio 0.74 0.01 0.86

Worst drawdown -18.9 % -51.9 % -2.7 %

Correlation -0.18 0.31



Man AHL Diversified (Guernsey) USD

Product fact sheet at 28 June 2010

NAV per unit USD 1.0891   |   Total NAV USD 386,331,208IMPORTANT LEGAL INFORMATION

This material is distributed by Man Investments Inc. (“Man Investments”), which is registered as a broker-dealer with the U.S. Securities and Exchange Commission (“SEC”), and is a member of 

the Financial Industry Regulatory Authority (“FINRA”), the Securities Investor Protection Corporation (“SIPC”). The registrations and memberships described in the preceding sentence in no 

way imply that the SEC, FINRA or SIPC have endorsed any of the referenced entities to provide any of the services discussed herein.  Man Investments is a member of the Man Investments 

division of Man Group plc. “Man Group” refers to the group of entities affiliated with Man Group plc.

This material is for the confidential use only for those institutional investors, investment professionals, market counterparties or intermediate customers to whom it is transmitted directly by Man 

Investments or one of its affiliates.   This material has been furnished solely for the recipient’s information.  By acceptance hereof, recipients agree not to transmit, reproduce, or make this 

material available to any third party.

This material is being provided for information and discussion purposes only and is qualified in its entirety by the information included in the confidential offering documents (collectively, the 

“Offering Documents”) of each private investment fund (a “Fund”) described herein, and is not intended to be, nor should it be, construed or used as investment, tax or legal advice or an offer to 

sell, or a solicitation of an offer to buy, an interest in a Fund.  Any offer or solicitation of an investment in a Fund may be made only by delivery of such Fund’s Offering Documents to qualified 

investors.  An investment in a Fund is not suitable for all investors.  Alternative investments and privately-offered investment vehicles can involve significant risks and the value of a Fund may 

go up or down.  Before making any investment in a Fund, you should thoroughly review the Offering Documents with your professional advisor(s) to determine whether an investment in a Fund 

is suitable for you in light of your investment objectives and financial situation. Each Fund’s Offering Documents contain important information concerning risk factors, including a more 

comprehensive description of the risks and other material aspects of the investment (including a Fund’s investment program and applicable fees and expenses), and should be read carefully 

before any decision to invest is made. You should not rely in any way on this summary.

This document presents past performance information relating to the performance of other investment vehicles managed by Man. The information in this document does not represent the 

performance of a Fund available for US investment (a “US Fund”), or any predecessor to a US Fund. Also, other investment vehicles whose performance is presented in this document 

were not and are not offered to United States investors, and are not available to prospective investors in the US Funds. It is inappropriate, and would be inaccurate, for an investor to consider 

separately or in combination any of the performance presented herein as an indication, expectation or conclusion relating to the possible future performance of the US Funds. Rather, this 

information is presented to show the expertise and insight of Man in the strategies presented.  

It is important to note that the performance results presented herein do not represent the performance of any US Funds and are no indication of how any US Funds would have performed in the 

past or will perform in the future. An investor should note that there may be material differences between the performance of other investment vehicles shown and the performance to be 

expected of a US Fund, if a US Fund were available.  The performance presented herein reflects the performance of other investment vehicles, certain of which are offered overseas and not 

available to United States investors. The other investment vehicle(s), however, in the opinion of Man Investments is, and continues to be, managed with a substantially similar style and strategy 

as may be implemented for a future US Fund.

Any statements regarding market events, future events or other similar statements constitute only subjective views, are based upon expectations or beliefs, should not be relied on, are subject 

to change due to a variety of factors, including fluctuating market conditions, and involve inherent risks and uncertainties, both general and specific, many of which cannot be predicted or 

quantified and are beyond a Fund’s control. Future evidence and actual results could differ materially from those set forth in, contemplated by, or underlying these statements. In light of these 

risks and uncertainties, there can be no assurance that these statements are now or will prove to be accurate or complete in any way. No representation is made that a Fund’s investment 

process or investment objectives will or are likely to be successful or achieved. 

PAST PERFORMANCE IS NO INDICATION OR GUARANTEE OF FUTURE PERFORMANCE.

Benchmarks and financial indices are shown for illustrative purposes only, may not be available for direct investment, are unmanaged, assume reinvestment of income, do not reflect the impact 

of any management incentive fees and have limitations when used for comparison or other purposes because they may have different volatility or other material characteristics (such as number 

and types of instruments). A Fund’s investments are not restricted to the instruments composing any one index. Certain information is based on data provided by third-party sources and, 

although believed to be reliable, has not been independently verified and its accuracy or completeness cannot be guaranteed. 

Unless otherwise indicated, performance results are net of applicable fees and expenses and presume reinvestment of income. No representation is made that a Fund’s risk management, 

investment process, trading performance or investment objectives will or are likely to be achieved or successful or that any Fund or underlying investment will make any profit or will not sustain 

losses.  Monthly returns are unaudited, subject to change and should be viewed as preliminary.  They should be used for informational purposes only.  Monthly returns have the potential to be 

adjusted until reviewed and finalized following quarter end and changes to monthly data may be made without any notification to the reader.  The reader should not rely on this information for 

investment purposes.

HEDGE FUND RISKS

The private funds managed by Man Investments and/or their respective affiliates (collectively, the “Funds”) are unregistered private investment funds or pools that may invest and trade in many 

different markets, strategies and instruments (including securities, non-securities and derivatives) and are NOT subject to the same regulatory requirements as mutual funds, including mutual 

fund requirements to provide certain periodic and standardized pricing and valuation information to investors.  There are substantial risks in investing in the Funds, which are applicable to the 

underlying private funds in which the Funds invest, as well as to the Funds.  You should note carefully the following:

!The Funds represent speculative investments and involve a high degree of risk.  An investor could lose all or a substantial portion of his/her investment. Investors must have the financial ability, 

sophistication/experience and willingness to bear the risks of an investment in a Fund.

!An investment in a Fund should be discretionary capital set aside strictly for speculative purposes.

!An investment in a Fund is not suitable or desirable for all investors.  Only qualified eligible investors may invest in the Funds.

!The Funds’ offering documents are not reviewed or approved by federal or state regulators.

!The Funds may be leveraged (including highly leveraged) and a Fund’s performance may be volatile.

!An investment in a Fund may be illiquid and there may be significant restrictions on transferring interests in a Fund.  There is no secondary market for an investor’s investment in a Fund and 

none is expected to develop.

!A Fund may have little or no operating history or performance and may use hypothetical or pro forma performance which may not reflect actual trading done by the manager or advisor and 

should be reviewed carefully.  Investors should not place undue reliance on hypothetical or pro forma performance.

!A Fund’s discretionary manager or advisor has total trading authority over such Fund.

!A Fund may use a single advisor or employ a single strategy, which could mean a lack of diversification and higher risk.

!A Fund (for example, a fund of funds) and its managers or advisors may rely on the trading expertise and experience of third-party managers or advisors, the identity of which may not be 

disclosed to investors.

!A Fund may involve a complex tax structure, which should be reviewed carefully.

!A Fund may involve structures or strategies that may cause delays in important tax information being sent to investors.

!A Fund may trade commodity interests (directly or indirectly).  The risk of loss in trading commodity interests is substantial.

!A Fund may execute a substantial portion of trades on foreign exchanges, which could mean higher risk.

!A Fund’s fees and expenses"which may be substantial regardless of any positive return" will offset such Fund’s trading profits.

!The Funds are not required to provide periodic pricing or valuation information to investors.

!The Funds and their managers/advisors may be subject to various conflicts of interest.

The above summary is not a complete list of the risks and other important disclosures involved in investing in the Funds and is subject to the more complete disclosures contained 

in the Funds’ respective confidential offering documents, which must be reviewed carefully.

Man Investments Inc.

One Rockefeller Plaza, 16th floor, New York, NY 10020 Tel: (646) 452-9580

123 N. Wacker Drive, 28th floor, Chicago, IL 60606 Tel: (312) 881-6800

Man Investments Inc., Member FINRA and SIPC


