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Man Investments

[aHHas npeseHTaums He aBnaeTcA npeasnoXxXeHnem no OCyLecTBNEeHMNI0 NUHBECTULNIA B KaKOU-Nnbo 13
ynomMmuvHaeMblx npoaykTos (B "KomnaHun") n He npeacraenset cobon n):)e,u,nomeHme Ha npoaaxy
obnuraunn/akumin, Bolnyckaemblx KomnaHusimun. 3asBku Ha obnurauuun/akumm, sbinyckaemble KomnaHusmu,
ByayT paccMmaTpuBaTbCH TOSTbKO HA YCNOBUAX COOTBETCTBYHOLLMX MPOCMNEKTOB, BbiMyLEHHbIX KoMnaHuamu.

N3noxeHHasda 3gecb nHopmauus NnpeagocTtaBneHa Ha OCHOBaHMM Basbl AaHHbIX Man, 3a UCKNIYEeHNeEM
cneumanbHO OroBOPEHHbIX cny4vaes. [loTeHumnanbHbIM MHBECTOPAM HEODBXOANUMO YYECTb, YTO anbTepHATUBHbLIE
MHBECTULIMN MOTYT ObITb COMPSAXKeHbl C 6OMbLLUNMN PpUCKaMK, a PbIHOYHAA CTOMMOCTb KannTanoBrOXEHUN MOXeT
KaK CHMXaTbCS, TaK U yBeENMUMBaTbLCA. [[apaHTna OOCTUXEHNA onpeaerneHHbIX nokasaTtenen AOXO4HOCTU He
npegocTaBnsieTcs, a npeablayLlime nokasaTenn He crnyxaT Aoka3aTenbCTBOM TeKywen unm dyayuwen
adbdekTnBHOCTU/pe3ynbTaToB. VIHBECTOPSI, BbiKynatLme obnuraunn/akumm oo Aathl noraweHnda/nnarexa,
MOTFYT BbIKynaTb NX €XEMECAYHO, HO OT HUX MOXeT noTpeboBaTbCA ynnarta KOMUCCUM 3a MorallueHune.

[laHHbIM peknamMHbIn MaTepuarn nogrotosneH komnaHunen Man Investments Ltd, neatenbHoCTb KOTOpoOM
paspelleHa n pernameHTMpyeTcs YnpasneHmem no omHaHcoBbiMu yeryram. Man Investments Ltd n/vnun niodble
ee napTHepbl MOTyT OCYLLECTBSIATbL KanutanoBrnoxeHna B KomnaHuio.

Tonbko ansa pe3npgeHToB LLiBenuapun: LLisenuapckas dpegepanbHas 6aHKoBCKasi kommcema gana
f\)/laspeLueHm_e Ha KOMMEpPYECKYI0 peknamMy 1 npodaxy cnenyroLmx npodykros B LLUsenuapumn n 3a ee npegenamu:
an AHL Diversified Markets EU; Man AHL Alpha plc; Man AHL Diversified plc; Man Multi Strategy CHF n EUR
Fund. Bce octanbHble NPOAYKTbl, yIOMUHAEMbIE B AaHHOW Npe3eHTauuun, aBnsTCAa 3aKpbITbiIMU U
HeOCTYrnHbIMK ANnsa nHBecTuumnn B LLiBenuapum nnu 3a ee npegenamum. C aton uenbto komnaHma Man
Investments AG, Etzelstrasse 27, 8808 Pfaffikon SZ, Switzerland/LLsenuyapus, BoiCTynaeT ynorHOMOYEHHbIM
LUBENLIAPCKNM NpeacTaBuTenem, KOTopbln becnnaTHO NnpegocTaBndeT MHPOPMaLnIO O NPOAYKTaXx.

,D,aHHbIﬁ MaTepuvan HenpuroaeH Ansa nHBectTopoB U3 FOHKOHTra.

www.maninvestments.com
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WUctounuk: Hedge Fund Research, Inc. (HFRI).
Mo coct. Ha 31 gekabps 2007 r.
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Man Group plc M'

Man Investments

« beperT cBoe Ha4vano B ganekom 1783 rogy
« OpHa 13 KpynHenwunx B Mmpe anbTepHaTUBHbIX OpraHM3aun No ynpasfeHUo akTuBamm

« 3apeructpupoBaHa Ha JloHgoHckon dhoHaoBown bupxe' u BXoauT B cocTaB uHaekca FTSE
100

* bonee 1600 coTpyaHukos, paboTatLwmx B 13 cTpaHax

* PblHO4YHasa kanutanuaayma okono 19,3 munnuapaa gonn. CLLUA?

"Komnanus Man Group plc knaccudumumpoBaHa B cektope ‘General Financials’ n nogcekrope ‘Asset Managers'.
2lMo cocTosHuo Ha 31 gekabps 2007 r. (9,8 mnpa. dyHTOB CTEepnuHros, 13,3 mnpa. eBpo).
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Man Investments - 370 He3aBUCUMbI 1 MUPOBOW NNAEP B CEKTOPE arnbTePHATUBHbLIX
NHBECTULUUIA, 06ecnevYnBatoLLMin YacTHbIX KIMMEHTOB U opraHmM3aumm NHHOBALMOHHbIMK
npoAaykTaMu U MHANBUAYanbHbIMU PeLLEHUSMU

Mo mHeHuno Man Investments

«  3Ha4YMMOCTb anbTepHaTUBHbIX MHBECTULMW OyOeT 1 ganblle Bo3pacTtaTb B TeYEeHne
criegyouwmx gecatuneTten

*  KomMnnekc MHBECTULIMOHHbIX yCcnyr BaxXeH and peann3aumnn rnjiiaHoB N MNOCTPOEHNA
OOJITOCPOYHbIX OTHOLLEHWUN



OnbIT U AONITOCPOYHbIE OTHOLLEHUS M_'
Man Investments v

Man Investments

TpeboBaHusA pbiHKa
XopoLlo 3apekoMmeHaoBaBLne cebst anbTepHaATUBHbIE MHBECTULIMOHHBIE MEHEKEPLI OS5
O0SITOCPOYHOro napTHepCTBa

« OpgHa 13 cTapenwmx n KpynHenwmx KoMnaHum, crneymannusnpyrowadaca Ha
arnbTepHaTUBHbIX MHBECTULINAX

« KomnaHuga ynpaensiet cpeactBamu Ha 71,7 mnpa. gonn. CLUA.1

« Cablwe 1600 coTpyaHMKOB U ceTb, cocTosLas n3 6onee yem 1800 napTHepoB-
ONCTPUOBLIOTOPOB

 bonee 50.000 4yacTHbIX MHBECTOPOB
e [IpecTuKHble MHCTUTYLMOHAsbHbIE KINEHTLI

« CoBMecCTHaga AeATeNIbHOCTb C prﬂHeVIUJMMM MexayHapoaHbIMU (*)I/IHaHCOBbIMl/I
MHCTUTYTaMM

Mo cocT. Ha 31 gekabpsa 2007 r. (oueHka)



3HaHue rnodarnbHbIX TEHAEHUUA U ACHOE NMOHUMaHue MJ
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CUTYyaLWUN HA MECTHbIX PbIHKaX
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bu3Hec-moaenb M

Man Investments

* [nobanbHbIn N HTErPUPOBAHHbIN Noaxoa K GusHecy

* Tpexpﬂp,Has'-l CTPYKTYpa

Man Investments

[(mobanbHas

YacTHbIe KIMUEHTHI KnuneHTbl-opraHmsauyum —
anctpmnbyumsa

PaspaboTka npo-
OYKTOB, CTPYKTY-

Pa3paboTka npoayKToB, CTPYKTYPUPOBaAHNE N MEHEOXKMEHT — pUpOBaHMe
MEeHEeI)KMEHT KakK
cuctema
@ K
—~ KntoueBble
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’ MeHeKepbl




MHBecTnUmMoHHble MmeHemxepbl Man Investments MJ
CneuunanucTbl B CBOMX 06n1acTax =/

Man Investments

'E/ R-M=F  TexHuka xemxupoBaHus 1 peseps nopTdenein xeok-ooHa0B 1
KOHBEPTUPYEMbIX 0Gnurauuni

GLENWOOD Peseps noptdenen xeox-gpoHO0B

ManGlobal ‘Ov

Strategies KomnnekcHasa ctpaterns n noptgenu poHO0B C pasnmU4yHON TEXHUKON

XeaXXnpoBaHUA

AHL C1CTEMATU3MPOBaHHBIE NMOPTAENU C
YYETOM TEKYLLMX TEHAEHLMIA

Pemba EBponenckne kpegnTHble noptdenm

=» PaboTaloT He3aBMCMMO ApYr OT Apyra

=> B ueHTpe BHUMaHNS - TONbKO NPUBNEYEeHne MeHemkepaMmn NCTOYHMKOB (OMHAHCUPOBaHMS
N ynpasneHune noptdensamm



Glenwood Ml

OCHOBHblE (PaKTbl Nen Ivestmerts

*  [ouepHasa komnaHust B nonHon cobcteeHHocT Man Group plc

« C 1987 roga - HaueneHHbIn Ha NpeaoTBpaLLeHne PUCKOB noaxod rnpu Bolbope u
KOMOUHUPOBaHMIO XeaX-poHa0B

- PacnonoxeH B Yunkaro
- KomnaHus ynpaBnseT cpeactesaMmmn Ha okono 6,5 munnunapaos gonn. CLUA?

e Y3kagqa cneunanumsauma: dpopmmpoBaHue pesepsa noprdenen xeok-ooHaos n
ynpasneHne nmu

Mo oueHke 31 gekabps 2007 r.
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Glenwood
[MokasaTtenu: ¢ 1 auBapa 1987 r. no 31 gekabps 2007 r. i

Man Investments

Akumn O6nuraumm

Glenwood MMpPOBbLIX MUPOBbIX
Portfolio ¢oHpoBbIX ¢hoHOOBLIX
Institutional’ pPbIHKOB PbIHKOB

8000
7000

6000
5000

Obuwi oxon 7421 % 340.6 % 332.1 %

4000

MopgoBow goxon 10.7 % 7.3% 7.2 %

3000

logoBas
BOMaTUIbHOCTb 59% 13.9% 3.2%

2000

Makc. npocagka -13.4 % -47.9 % 51 %

Koadhdp. Lapna? 0.90 0.21 0.60

1000 [laTa mMakc. Anp. 98 Asr. 00 AHB. 94

ST L L L LT L LT T T T T T T T T e "Okr.98  -map.03  -wion. 94

Mec. Ha
87 88 89 90 91 92 93 94 95 96 97 98 99 00 01 02 03 04 05 06 07 BOCCTAHOBIIEHME 9 49 9

CtommocTtb nHaekca B USD (no norapudpmmuyeckon wkane)

== Glenwood Portfolio Institutional’
—— Akuun MMpoBbIX POHAOBbLIX PLIHKOB
—— Ob6nurauun mmpoBbix (POHAOBbLIX PLIHKOB

UcTouHuk: 6a3a gaHHbIX komnaHuiti Man u Bloomberg. Akunun mupoBbix oHaoBLIX pbiHkoB: MSCI World Index - xemkupoBaHbi B aonnapbi CLUA. MSCI World Index ¢ 1 stnBaps 1987 r. no 31 aekabps 1987 r., 3atem MSCI World Index ¢ xemkupoBaHvem B
ponnapbl CLUA c 1 sauBaps 1988 r. Het aaHHbIx no MSCI World Index ¢ xemkuposaHuem B aonnapbl CLUA no 1 sueaps 1988 r. O6nuraymmn MmyupoBbIx hoHAOBLIX pbiHKOB: Citigroup World Government Bond Index - xemkupoBaHb! B aonnapbi CLUA (o6wuii
noxop). MapaHTus pe3ynbTaTUBHOCTU TOProB He NpeAoCTaBMnAeTCA, a NpeAblayLiMe NoKasaTenu He CryxXaT AoKa3aTeNlbCTBOM TeKyluen unu dyayuen acekTuBHocTU/pe3ynbTaToB. [loxoAbl MOryT Bo3pacTaTb UMM CHWXKATLCA BCNeAcTBUE koneGaHuii KypcoB
BantoT. Tpe6osaHne MiFID: ctaTucTUYeCKMe NoKa3aTenu HYXXHO BKItoYaTh 3a 12 mecsueB. C 31 nekabps 1986 r. no 31 nekabps 2007 r. gaHHble Glenwood Portfolio Institutional HeuameHHbI. Mo pesynbTatam aestensHocTn Glenwood Partners L.P. (Bce
BO3HarpaxmeHvsi n komuccun 6es BbiveToB) ¢ 1 siHapst 1987 r. no 31 gekabps 1995 r u Man-Glenwood Multi-Strategy Fund Limited (c nonpaskoi ans yyeta 1% komuccuu 3a ynpasnexue u 7,5% noowiputensHoi npemun) ¢ 1 auBaps 1996 r. no 31 aerycta 2004 r. u

aKkTU4eckve pesynbtaTbl Topro Glenwood Multi-Strategy Fund Limited ¢ 1 ceHTa6psi 2004 r. CﬂeﬂyeTéHeCTb, YTO KOMUCCUS!, NEBEPEX U TOYHAst KOMBMHALMS 3aAeiCTBOBaHHbIX MEHEKEPOB C TeHEHUEM BPEMEHN MEHSIIOTCS U, Kak CrefCcTBUe, TaKkKe MOTyT U3MEHSITbCS

yAayLmne pesynbTaThl B OTHOLIEeHUM noboro npoaykta, pekomeHaoBaHHoro komnanven Man-Glenwood GmbH. 2PacyeT koadhduumerTa LLlapna npovnssoauTcs ¢ yueTom 6e3prckoBOi NPOLIEHTHON CTaBKK B COOTBETCTBYIOLLEN BanioTe 3a aHaNM3npyeMblii Nepuos BpeMeHu. 1 1
Tam, roe nHeecTuLMM Npy 6e3prCKOBOI NPOLIEHTHOW CTaBKe Oka3anuch ManoaddekTnsHbI, koadpduumneHT LLapna 6ygeT otpuuatensHbiM. Mockonbky koadduumeHT Lapna siBnsetcs abcontoTHbIM NokasaTenem oTAaqum ¢ y4eToM pucka, oTpuLaTtesibHble KO3PhULMEHTbI
LLlapna npeacTaBneHbl kak "oTCyTCTBYIOLME", MHAYe OHU MOTYT BBECTU B 3abnyxaeHve.



AHL — ¢ 1983 rona M'

OcHoBHblE haKThI

Man Investments

« PacnonoxeHa B JlIoHOOHe, KOMMNaHUA yrnpaBnseT cpeacTsamm Ha cymmy csbiwe 20,9
mnpa. gonn. CLUAT

*  OnbIT paboTbl ¢ 1983 roga?

e J[1Be OCHOBHble (pbOYEPCHbIE MHBECTULMOHHbIE NPOrpamMmMbl ynpaBneHna Kanutanamu
— AHL Diversified Programme

— AHL Institutional Programme

«  OCHOBHbIE XapaKkTepPUCTUKN: KONMYECTBEHHbIE NoKa3aTenu 1 napaMmeTpbl
HanpaBneHHOCTUN - aHanNu3 1 KanuTanusauus rmaBHbIM 00pa3oM 3a cYeT TeHAEHLU M
pocTa 1 nageHus LieH

« CucrematmsnpoBaHHOE cobroaeHne npasBun UHBECTULMI

Mo cocT. Ha 30 ceHTs6psa 2007 r.
2PesynbTaThbl AeATENBHOCTM, UCNOMb30BaHHbIE B JAHHON Npe3eHTaummn, oTHocsTes kK poHay Athena Guaranteed Futures Limited, paboTatowemy ¢ 1990 roga, v aHanornyHel nepBoHayanbHOM nporpamMMe, kotopas 6epeT cBoe Hayano
¢ 1983 roga.
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AHL Diversified Programme’
[Mokaszatenu: ¢ 20 gekabpsa 1990 r. no 31 gekabpsa 2007 r. nTan'\n\Zsfmems

15000 - Akuun OOGnurauumm

13000 — MUPOBbLIX  MWUPOBbIX
11000 AHL Diversified doHaoBbix ¢oHAO0BBLIX
9000 Programme PbIHKOB PbIHKOB

O6uwn goxon 1386,2 % 231,6 % 2321 %

["oposon goxon 171 % 7,3 % 7.3 %
3000 [opoBas

BOJIATUIMBHOCTb 16,4 % 12,8 % 3.0 %

Makc. npocagka 21,1 % -47.9 % -5,1 %

Koadhdp. Lapna? 0,78 0,27 0,91

CrounmocTb nHaekca B USD (no norapudmmnyeckon wkane)

I I O O O O | = v Om01  Aer.00  Siue.94

91 92 93 94 95 96 97 98 99 00 01 02 03 04 05 06 07 npocaaky -anp.02  -map.03 - wioH. 94

Mec. Ha

. - ;
AHL Diversified Programme BOCOTAHOBIEHME 5 49 9

AKUUM MNPOBBIX POHOOBLIX PbIHKOB

O6nuraumm MmnpoBbIX POHAOBLIX PLIHKOB

UcTouHuk: 6a3a AaHHbLIX koMnaHuii Man u Bloomberg. Akuuu MupoBbix ¢oHaoBbIX pbiHkoB: MSCI World Index - xemkupoBaHbl B gonnapbl CLUA. O6nurauumu MmupoBbix ¢oHaoBbIX pbiHkoB: Citigroup World Government Bond Index - xemkupoBaHb! B

nponnapekl CLUA (o6wuit noxon). MapaHTus pe3ynbTaTUBHOCTM TOProB He NpeAoCTaBMsAeTCsA, a NpeAblayliMe NnokasaTeny He CnyXar foKa3aTeNbCTBOM TeKylei unu 6yayuen acdekTMBHOCTU/pe3ynbTaToB. [loxoAbl MOryT BO3pacTaTk UMM CHUXKATLCSA
BcneAcTBue kone6aHui kypcos BantoT. Tpe6oBaHue MiFID: ctaTucTUYeCKMe NokasaTenu HYXHO BKovaTh 3a 12 mecsueB. C 31 aeka6ps 1990 roaa no 31 aekabpsa 2007 r. coBokynHbIi aoxoa AHL Diversified Programme coctaBun 1412,2%, ronoBoii aoxon
17,3%, a ronosas BonatunbHocTb 16,4%. Koadcuument LLlapna coctaBun 3a ykasaHHbiv nepuog 0,79, a makcumanbHas npocagka octaetcs npexHen. 'AHL Diversified Programme: pesynsTtaTthl geatensHoctu Athena Guaranteed Futures Limited (ao 1 oktsi6psa

1997 ropa dakTuieckve peaynbTaTbl TOPros Gbifiv CKOPPEKTUPOBAHbI, OTPaXas TEKYLLYIO CTPYKTYPY rapaHTUpOBaHHOM KOMUCCUM A1t OBLLECTBEHHOrO cekTopa). 2PacyeT koadhuumrerTa Lapna npoussoautest ¢ y4eTom 6e3prckoBoi MPOLEHTHON CTaBKU B COOTBETCTBYIOLLEN
BarnoTe 3a aHanuanpyemblii Nnepuoa BpemeHu. Tam, rae MHBECTULMM Npy 6e3pUCKOBOIT NPOLIEHTHO CTaBKe oka3anuck ManoaddekTuBHbI, koadduumeHT Lapna 6yaeT oTpuuatenbHeiM. Mockonbky koadduumeHT LWapna siBnseTcs abconoTHLIM NokasaTenem oTaauu ¢ yqu0M1 3
pucka, oTpuuaTtesnbHble koathduumeHTsl LLlapna npeactaBneHs! kak "oTCyTCTBYIOWME", MHAYe OHU MOTYT BBECTM B 3abnyxaeHue.



ToproBble CUCTEMDI M_l
-/

CuctemaTmanpoBaHHbIi NOAX04 K MHBECTULMAM

Man Investments

«  OCHOBY MHBECTMLIMOHHbIX MPOrpamMm COCTaBNAT 3QEEKTUBHbIE
KOMMNbIOTEPU3NPOBAHHbBIE ONepaumm 1 CUCTEMbI TOProBNU

* Cuctembl paboTatoT Npy NOMOLLN:
—  BbIBOPOYHbLIX UccneagoBaHnn TekyLwmnx ueH (npumepHo rno 3000 pas exeaHEBHO)
—  cpaBHeHWS BbIGOPKM C NpeablayLmnMm LeHaMmn n3 aN1eKTPOHHOM BUbnnoTekn
— aHanusa gMHaMMWKK LIEeH 3a onpeaeneHHbI MPOMEXYTOK BPEMEHN U

- namepeHmnsda MOMeHTyMa ” I'IpO60€B

« Toproasi cTpaTterns UMeeT NPeuMyLLLECTBEHHO HanpaBreHHbIN xapakTep (T.e. NpUobINb
N3BNeKaeTCcs 3a CYET pocTa U NafeHns LeH), Ho, ANst AOMNONHUTENbHON AMBepcudukaLmm,
B HEN MOryT UCMONb30BaTbCSA U ApYyrMe noaxoapl

° NHBECTULUMOHHBbIE peweHna aBToMaTn3npoBaHbl, 1 TOProBJid BCE HYalle BeOeTCA C
NOMOLbK 3JTIEKTPOHHbLIX CUCTEM
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[nsepcndukayms: cektopa v pblHKA
Man AHL Diversified (I'epHcu)

M

Man Investments

PbIHOYHbIE CekTopa’ CTtpaHbl Amepukun EBpona

31 nekabps 2007 r.
8 9

—
1 BantoThl 23,1 %
2 Ob6nuraunun 19,5 %
3 OHepreTuka 18,4 %
4 Akuumn 16,9 %
5 MeTtannsbl 8,3 %
6 [Mpou. cTaBku 7,9 %
7 CIx 4,5 %
8 Kpegut 0,8 %
9 BonatunbHoctb 0,4 %

Okorno 110 pbiHKOB CBbiwwe 36 oMpx

A3una n Tuxmnm okeaH

WUcTouHuk: 6a3a gaHHbIx Man. 'PacnpegeneHue no cektopam npegcTasneHo B akuuax Man AHL Diversified (TepHcu) knacca USD v oTpaxaeT oXuaaeMblii pUcK Anst KaAoro CeKTopa B A0SITOCPOYHOM MflaHe OTHOCUTESIbHO
Apyrvix cekTopoB B nopTtdene. [MokasaTeny ocCHoBaHbI Ha OLIeHKe PUCKOB KaXOoro cektopa Ans Tekylero noptdens. CTpykTypa noptdens n ero KOMNOHEHTbI PErynsipHO NPOBEPSIOTCS KOMaHAOM MHBECTULIMOHHbIX

MEHEKEPOB C COOTBETCTBYIOLLMM U3MEHEHNEM PACMPEAEneHus Mo CEeKTOpaM.

15



€9€01-A19plS

Hu3knn yposeHb B3anmoceasm AHL ¢ TpagMUMOHHBbIMK akTUBaMW
B3anmocBsasb exxemecsadHblx goxoaos: C 26 mapta 1996 r. no 31 gekabps 2007 r.

M

Man Investments

AKUNN MNPOBBLIX O6nuraumum MnmpoBbIX Man AHL
JoOHA0BbIX PbIHKOB JoOHA0BbIX PbIHKOB Diversified plc’

Man AHL
Diversified plc’

Obnuraymm MmMpoBbIX
doOHO0BbLIX PbIHKOB

AKLUN MUPOBBIX
doOHO0BbLIX PbIHKOB

UcTouHuk: 6a3a AaHHbIX komnauui Man n Bloomberg. Akuun mupoBbix poHaoBbIX pbiHkoB: MSCI World Index - xemaxupoBanbl B gonnapsbi CLUA. O6nuraunm myupoBbix hoHAoBbIX pbiHKkOB: Citigroup World Government Bond

Index - xemxupoBaHbl B gonnapbl CLUA (o6wuit goxoa). Hamu He npegocTaBNAITCA rapaHTUXM AOCTMXKEHUSA onpeaeneHHbIX NoKasaTernen 4OXOAHOCTH, a NpeabiayliMe Unu NnaHupyemble nokasaTenu He rapaHTUpYLoT
pe3ynbTaTUBHOCTU B 6yayuieM. B naHHOM MaTepuane usnoxeHbl Hanbonee akTyanbHble Ha BpeMsA Ny6nukauumn aaHHble. [loxoAbl MOryT Bo3pacTaTb UMM CHUXKaTbCA BCneacTBUe KonebaHui KypcoB BanioT.
"Man AHL Diversified plc oueHVBaeTcs exeHeaenbHO; HO B LIENSAX CPaBHEHWSI, CTAaTUCTUYECKME AaHHbIE paccYMTaHbl Ha OCHOBE NOCNEAHeN HedenbHOW OLeHKM 3a Kaxabl MecsLl.
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BHeceHne Man AHL Diversified plc! B TpaguumnoHHbIn noptdens MJ
Tekywme nokaszartenu: ¢ 26 mapta 1996 r. no 31 gekabpsa 2007 r. =/

Man Investments
TpaanunoHHbIN nopTdens PaclimnpeHHbin noptdernb
Hanu4Hble Di Mar!ngLl .
20 % iversiried pic
Akuun mmp.
c¢oHa. p.
40 %
O6nuraumm mmp.
c¢doHa. p. TpagNLUNOHHbIN
40 % noptdensb
80 %

O6wwmn goxon 107,5 % O6bwwmn goxon 179,7 % =>» [loBbilieHne 72,2 %

fogoBown goxopn 6,4 % fogoBon goxon 9,1% = [lloBblleHne 2,7 %

opgoBas BOoNaTUNbHOCTb 54 % [loa. BONATUINbHOCTb 53% = T[loHWXeHune 0,1%

Makc. npocagka -14,9 % Makc. npocagka -5,2% =>» T[loBblweHne 9,7 %

KoadhpuumeHT LWapna? 0,40 Koadph. LLlapna? 0,89 => [lloBblweHne 0,49
WUcTouHuk: 6a3a gaHHbIX komnanuin Man n Bloomberg. Akuun MyupoBbix oHA0BLIX pbiHKoB: MSCI World Index - xe, K Hbl B J0. pbi CLUA. O6nuraumm mupoBbix (hoHAOBLIX pbiHKOB: Citigroup World Government Bond Index - xeaxkupoBaHbi B
Aonnapbl CLUA (o6wmii goxoa). HanuyHelie: USD LIBOR 3a 3 mecsia. Hamu He npefocTaBnsAOTCA rapaHTUN A0CT onp! IX Tenen HOCTH, a NpeAblayLiMe UMY NnaHupyeMble NokasaTernuv He rapaHTUPYIOT pe3ynbTaTUBHOCTU B
6yaywem. B naHHom mMaTepuane nsnoxeHbl Hambonee akTyanbHble Ha BpeMsi Ny6nukauum gaHHblie. [loxoAbl MOryT Bo3pacTaTh UMW CHUXATLCA BCrneAcTBue KonebaHui kypcos BantoT. TpeGoBaHnue MIFID: ctaTucTuyeckve nokasartenu HyXXHO BKNoYaTh 3a 12
mecsueB. C 31 gekabps 1996 r. no 31 psa 2007 r., p PeHHbIN nopTdens ¢ BoigeneHnem Ha 20% B Man AHL Diversified plc npuHec coBokynHbIin foxoa B pasmepe 145,6%, ronoBoit foxon B pasmepe 8,5% npu rogoBor BonatunbHocTH 5,2%.

KoadbdpmumenT Lapna cocrasun 0,81, a MakcumManbHasi npocajka 3a 3TOT nepuoj octanack npexHen. 'Ha ocHosaHuu nokasatenein Man AHL Diversified plc. Man AHL Diversified plc oLeHvBaeTcs exeHeaensHo; HO ANs Lenen CpaBHeHs!, CTaTUCTUYECKUE AaHHbIe
paccynTaHbl Ha OCHOBE I'IOCJ'Ie,ElHeVI Hep,eanon OLEeHKM 3a Ka)KﬂbIVI mMecsay. 2PacueTt KOSQJdJVILlVIEHTa LI.Iapna npou3BOAUTCA C y4eTOM 663pVICKOBOl7I npOLleHTHOI;I CTaBKU B COOTBeTCTBleLLI,eI;I BanwTe 3a aHEJ‘II/I3VIpyeMbIl7I nepuon BpemMeHu. 1 7



Man-IP 220’
|/

[Mokaszatenu: ¢ 18 gekabpsa 1996 r. no 31 gekabpsa 2007 r. M vesiments

5500 W Akuun OGnuraummn
5000 L]

= MUPOBbLIX  MUPOBbIX
2388 [ ¢oHpoBLIX (hOHAOBLIX
3500 B Man-IP 220' PbLIHKOB PLIHKOB
3000 i O6uwii noxon, 412,6 % 91,2 % 93,0 %
2500 I opoBow goxon 15,9 % 6,0 % 6,1 %
2000 lopoBas

I BONMATUIbHOCTb 17,6 % 13,9 % 2.8 %

1500 Makc. npocagka -19.9 % 47,9 % 2.7 %

Koadhp. LWapna? 0,70 0,19 0,67

1000
[ata makc. OkT. 01 Asr. 00 AHB. 94

I-----------I npocar -anp.02  -map.03  -wion. 94

CroumocTb nHaekca B USD (no norapndmmnyeckon Lwkane)

1997 1998 1999 2000 2001 2002 2003 2004 2005 2006 2007 Mec. Ha
=== Man-IP 220" BOCCTaHOBIIEHME 5 49 6

—— AKUMM MMPOBLIX (DOHOOBLIX PLIHKOB
—— O6nuraumm MnpoBbIX (OOHOOBbIX PbIHKOB

9T10T NPOAOYyKT HEOOCTYNeH OJ1d HOBbIX MHBECTOPOB

UcTouHuk: 6a3a AaHHbLIX koMnaHuii Man u Bloomberg. Akuuu MupoBbix ¢oHaoBbIX pbiHkoB: MSCI World Index - xemkupoBaHbl B gonnapbl CLUA. O6nurauumu MmupoBbix ¢oHaoBbIX pbiHkoB: Citigroup World Government Bond Index - xemkupoBaHb! B

nponnapekl CLUA (o6wuit noxon). MapaHTus pe3ynbTaTUBHOCTM TOProB He NpeAoCTaBMsAeTCsA, a NpeAblayliMe NnokasaTeny He CnyXar foKa3aTeNbCTBOM TeKylei unu 6yayuen acdekTMBHOCTU/pe3ynbTaToB. [loxoAbl MOryT BO3pacTaTk UMM CHUXKATLCSA
BCrieACcTBUe KoneGaHuii KypcoB BanioT. Tpe6osanue MiFID: yueT cTaTUCTUYECKUX NOKa3aTenen NpoM3BoaMTCA 3a npeawecTtBytowme 12 mecsiues. C 31 aeka6bps 1996 roaa no 31 aeka6ps 2007 r. coBokynHbIv Aoxoa Man-IP 220 coctasun 411,1%, ronpoBon

noxon 16,0%, a rogoBas BonatunbHocTb 17,6%. Koadhdmument LLlapna coctaBun 3a ykasaHHbI nepuog 0,70, a MakcMManbHasa npocajka octaeTcs npexHen. [peactasneHbl pesynbTtathl geatensHoct Man-IP 220 Ltd ¢ 18 nekabpsa 1996 r. no 31 nekabps 2005

r. u Man-IP 220 Limited o6nurauum knacca USD ¢ 1 siHaps 2006 r. KoadpcouumeHT LLiapna paccuutaH ¢ ucnonb3oBaHnemM 6e3prckoBoii CTaBKW B COOTBETCTBYIOLLE BatoTe 3a aHanuavupyembli nepuoa. Tam, rae UHBecTULmu npu 6e3prckoBoii NPOLIEHTHOW CTaBKe okasanucb
ManoaddekTuBHbI, koabduumeHT LLapna 6yaeT oTpuuatensHbIM. Mockonbky koadduumeHT LLiapna siBnsetcs abcontoTHLIM NokasaTenem oTAauun ¢ y4eToM pucka, oTpuuaTenbHble koadduumeHTsl Lapna npeacTaBneHs! kak "oTCyTCTBYOLWME", MHAYe OHU MOTYT BBECTU B 1 8
3abnyxaexve.



