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                                                Active Risk Management in Practice

                                                Three categories of risk mitigating techniques can be employed to build portfolios that have similar risk characteristics to traditional portfolios, but with improved returns: volatility targeting; momentum overlays; and bond / equity correlation triggers.
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                                                Strategic Risk Management

                                                A fresh approach to managing risk, in good, bad, and ugly market conditions.


By Campbell R. Harvey, Sandy Rattray and Otto Van Hemert.
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                                                Views From the Floor - Who Will Pay For US Fiscal Spending?

                                                How will the US pay for its infrastructure bill; and the real cost of energy prices rising.
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                                                Man Group. Always evolving.


                                                Technology-empowered active investment management focused on delivering performance and client portfolio solutions.
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Man Group. Founded 1783.


We are an active investment management firm focused on delivering attractive performance and client portfolio solutions, deploying the latest technology across our business to help ensure we stay at the forefront of our evolving industry.

Our five investment management businesses leverage our robust infrastructure to provide a diverse range of strategies across investment approaches, styles and asset classes.

We continuously invest in talent, technology and research as we strive to deliver the best results for our clients.




Learn more about Man Group






Diversified Offering. Institutional Framework.
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View Our Strategies












Man AHL. Founded 1987.


Man AHL is a diversified quantitative investment manager that has been a pioneer in the application of systematic trading since 1987.

The firm applies innovative quantitative methods to locate potential opportunities in more than 750 markets worldwide.

Man AHL manages US$ 50.7bn* in assets for institutional and private clients globally across a range of momentum and non-momentum driven strategies.

 




Learn more about Man AHL






Diversified Offering. Institutional Framework.
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View Man AHL Strategies









* as at 30 June 2021










Man Numeric. Founded 1989.


Man Numeric, established in 1989 and acquired by Man Group in 2014, is a Boston-based, quantitative equity manager that invests in almost every equity market in the world.

The firm employs disciplined, systematic investment processes that are underpinned by a robust fundamental approach.

Man Numeric advises US$ 36.3bn* for institutional clients globally, including corporate and public pension plans, foundations, endowments, and sovereign wealth funds.

 




Learn more about Man Numeric






Diversified Offering. Institutional Framework.
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View Man Numeric Strategies









* as at 30 June 2021. Combines both Assets Under Management and Assets Under Advisement. Assets Under Management represent the aggregate fair value of all discretionary and non-discretionary assets, including fee paying and non-fee paying portfolios. Assets Under Advisement represent advisory-only assets where the firm provides a model portfolio and does not have decision making or trading authority over the assets.










Man GLG. Founded 1995.


Founded in 1995 and acquired by Man Group in 2010, Man GLG is a discretionary fund manager that is active across alternative and long-only strategies, investing in equity and credit.

The firm fosters leading investment talent within a collaborative environment. Its portfolio managers are unconstrained by a house view.

Man GLG currently manages US$ 32.0bn* for a range of institutional and private clients globally.

 




Learn more about Man GLG






Diversified Offering. Institutional Framework.
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View Man GLG Strategies









* as at 30 June 2021










Man FRM. Founded 1991.


Founded in 1991 and acquired by Man Group in 2012, Man FRM is a hedge fund investment specialist, providing investment and advisory services.

The firm offers commingled fund of hedge funds, customised and advisory solutions and outsourced research and consulting, all of which can be enhanced by Man FRM’s managed account platform.

Man FRM manages US$ 13.6bn* for a predominantly institutional client base.

 




Learn more about Man FRM






Diversified Offering. Institutional Framework.
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View Man FRM Strategies









* as at 30 June 2021.. Man FRM firm total used here (USD 13.6 billion) is different from that quoted in the Q2 2021 trading statement (USD 13.4 billion) released by Man Group on 28 July 2021. The former represents aggregate FUM at the product fund/strategy level while the latter breaks down FUM across the underlying related investment managers within a fund/strategy/product. The FUM includes dedicated managed account platform clients for which Man FRM provides platform and risk management services but does not act as investment manager.










Man GPM. Founded 2017.


Man GPM is a global investor in private markets, specialising in real estate equity and debt, and specialty finance.

Investing across the capital structure, we seek to generate attractive risk-adjusted returns, applying an entrepreneurial approach within Man Group’s robust institutional framework.

Man GPM manages US$ 3.4bn* in assets including committed capital, via investment teams in London, New York, Charlotte and Pfäffikon.




Learn more about Man GPM






Diversified Offering. Institutional Framework.
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View Man GPM Strategies









* as at 30 June 2021









 


                        

                                                        

            

  


  
  


  
      
  
  
    
    
                    
                                        
                                                         


  In light of the current COVID-19 pandemic, please note that we remain open for business but some of our offices are currently physically closed and staff are working remotely. If you need to get in touch with us, please use your regular means of contact or find details on Contact. 



                        

                                                        

            

  


  
  


  
      
  
  
    
    
                    
                                Man Group is committed to supporting responsible investment

            
                    
                                        
                                                        

Responsible investing is no longer optional.

We are committed to supporting responsible investment at Man Group. To find out more about how we approach responsible investment, how our policies support recognised norms and what our latest insights are, please visit out Responsible Investment homepage.

FIND OUT MORE





Subscribe to our podcast now


Never miss a new episode. Sign up for our 'A Sustainable Future' series on iTunes, Google Podcast, SoundCloud or Podbean.

 

SUBSCRIBE 
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 A Sustainable Future: Chris Stark, Climate Change Committee, on the Promise of COP26 September 2021Listen to Jason Mitchell talk to Chris Stark, Chief Executive of the UK’s Climate Change Committee, about COP26 expectations and the race to net zero.

[image: Views From the Floor - Give Us a Job, or Give Us an Applicant?]Views From the Floor - Who Will Pay For US Fiscal Spending?28 Sep 2021How will the US pay for its infrastructure bill; and the real cost of energy prices rising.

[image: ]Man Group commits to net-zero carbon emissions goal06 Jul 2021Joining Net Zero Asset Managers initiative complements firm’s existing RI and ESG activity.




[image: Active Risk Management in Practice]Active Risk Management in PracticeSep 2021Three categories of risk mitigating techniques can be employed to build portfolios that have similar risk characteristics to traditional portfolios, but with improved returns: volatility targeting; momentum overlays; and bond / equity correlation triggers.

[image: Careers]Join the Man Group teamWe pride ourselves on the quality of our people; joining Man Group means becoming part of a high calibre team.

[image: FRM Early View]Man FRM Early View - August 2021Sep 2021A more muted month for hedge funds as thinner summer volumes lead to a difficult trading environment.

[image: The Z-Shift Framework: Empirical Evaluation Since 1995]The Z-Shift Framework: Empirical Evaluation Since 1995Sep 2021With the application of hedge fund and risk management techniques, we show that it is possible to improve both the returns and risk properties of traditional 60/40 portfolios.



 


1Awards, ratings and/or analyst reports are for information purposes only and should not be construed as an endorsement of any Man Group company or of their products or services. Please refer to the websites of the sponsors/issuers for information regarding the criteria on which the awards/ratings are determined. Please note that performance was not one of the criteria considered for this award.

[bookmark: award]
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                                        Please select your country / region

                

                
                    
                        Europe, Middle East, Africa

    
                    Austria
                    Belgium
                    Cyprus
                    Denmark
                    Finland
                    France
                    Germany
                    Ireland
                    Italy
                    Liechtenstein
                    Luxembourg
                    Netherlands
                    Norway
                    Portugal
                    Spain
                    Sweden
                    Switzerland
                    United Kingdom
            


    Select from Europe, Middle East, Africa
Åland Islands
Albania
Algeria
Andorra
Angola
Armenia
Azerbaijan
Bahrain
Bangladesh
Benin
Bhutan
Bolivia, Plurinational State of
Bosnia and Herzegovina
Botswana
Bulgaria
Burkina Faso
Burundi
Cameroon
Cape Verde
Central African Republic
Chad
Comoros
Congo
Côte d'Ivoire
Croatia
Czech Republic
Djibouti
Ecuador
Egypt
Equatorial Guinea
Eritrea
Estonia
Ethiopia
Faroe Islands
French Guiana
Gabon
Gambia
Georgia
Ghana
Gibraltar
Greece
Guernsey
Holy See (Vatican City State)
Hungary
Iceland
Iraq
Isle of Man
Israel
Jersey
Jordan
Kazakhstan
Kenya
Kuwait
Kyrgyzstan
Latvia
Lebanon
Lesotho
Liberia
Libya
Lithuania
Macedonia, The Former Yugoslav Republic of
Madagascar
Malawi
Mali
Malta
Mauritania
Mauritius
Mayotte
Moldova, Republic of
Monaco
Montenegro
Morocco
Mozambique
Namibia
Niger
Nigeria
Oman
Palestine, State of
Poland
Qatar
Réunion
Romania
Russian Federation
Rwanda
Saint Helena, Ascension and Tristan da Cunha
São Tomé and Príncipe
Saudi Arabia
Senegal
Serbia
Seychelles
Sierra Leone
Slovakia
Slovenia
South Africa
Svalbard and Jan Mayen
Swaziland
Tajikistan
Tanzania, United Republic of
Togo
Tunisia
Turkey
Turkmenistan
Uganda
Ukraine
United Arab Emirates
Uzbekistan
Western Sahara
Yemen
Zambia
Zimbabwe


                    

                    
                        Americas

    
                    United States
            


    Select from Americas
Anguilla
Antigua and Barbuda
Argentina
Aruba
Bahamas
Barbados
Belize
Bermuda
Bonaire, Sint Eustatius and Saba
Brazil
Canada
Cayman Islands
Chile
Colombia
Costa Rica
Curaçao
Dominica
Dominican Republic
El Salvador
Falkland Islands (Malvinas)
Greenland
Grenada
Guadeloupe
Guatemala
Guyana
Haiti
Honduras
Jamaica
Martinique
Mexico
Montserrat
Netherlands Antilles
Nicaragua
Panama
Paraguay
Peru
Puerto Rico
Saint Barthélemy
Saint Kitts and Nevis
Saint Lucia
Saint Martin (French part)
Saint Pierre and Miquelon
Saint Vincent and the Grenadines
Sint Maarten (Dutch part)
South Georgia and the South Sandwich Islands
Suriname
Trinidad and Tobago
Turks and Caicos Islands
United States Minor Outlying Islands
Uruguay
Venezuela, Bolivarian Republic of
Virgin Islands, British
Virgin Islands, U.S.


                    

                    
                        Asia-Pacific

    
                    Australia
                    Hong Kong SAR
                    New Zealand
                    Singapore
            


    Select from Asia-Pacific
Afghanistan
American Samoa
Antarctica
Bouvet Island
British Indian Ocean Territory
Brunei Darussalam
Cambodia
China
Christmas Island
Cocos (Keeling) Islands
Cook Islands
Fiji
French Polynesia
French Southern Territories
Guam
Heard Island and McDonald Islands
India
Indonesia
Japan
Kiribati
Korea, Republic of
Lao People's Democratic Republic
Macao
Malaysia
Maldives
Marshall Islands
Micronesia, Federated States of
Mongolia
Nauru
Nepal
New Caledonia
Niue
Norfolk Island
Northern Mariana Islands
Pakistan
Palau
Papua New Guinea
Philippines
Pitcairn
Samoa
San Marino
Solomon Islands
Sri Lanka
Taiwan
Thailand
Timor-Leste
Tokelau
Tonga
Tuvalu
Vanuatu
Viet Nam
Wallis and Futuna
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Please update your browser


            

            
                Unfortunately we no longer support Internet Explorer 8, 7 and older for security reasons.

Please update your browser to a later version and try to access our site again.

Many thanks.
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 website. Links to third party websites are provided only as a reference and courtesy to our users. Man Group
 has no control over such websites, does not recommend or endorse any opinions , information or content of such sites and makes no warranties as to the accuracy, completeness, reliability or suitability of their content. Man Group
 assumes no liability for the information contained in third party websites. Please note that the third party may have different terms of use, privacy and/or security policy from Man Group
.
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