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0 Asian crisis 1 October 1997 to 31 October 1997 2.1 % -6.2 % 1.0%
g Russian crisis and LTCM difficulty 1 August 1998 to 30 September 1998 20.3 % -14.2 % 4.7 %
© Equity bear market 1 April 2000 to 31 March 2003 721 % -47.8 % 25.3 %
Q Subprime crisis 1 July 2007 to 31 March 2009 30.9 % -48.0 % 149 %

The periods selected are exceptional and these results do not reflect typical performance. As a consequence they give no indication of likely performance

Source: Man database and Bloomberg. There is no guarantee of trading performance and past 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).

Please note that Man AHL Diversified plc is valued weekly. However, for comparative purposes, statistics have been calculated using the last weekly valuation for each month.

2Sharpe ratio is calculated using the risk-free rate in the appropriate currency over the period analysed. Where an investment has underperformed the risk-free rate, the Sharpe ratio will be negative. Because the Sharpe ratio is an absolute

measure of risk-adjusted return, negative Sharpe ratios are shown as n/a as they can be misleading.
This material is communicated by Man Investments Ltd (‘Man Investments’) which is authorised and regulated by the Financial Services Authority. Man Investments and/or any of its associates may have an investment in the Company.
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