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“ … Only six funds posted returns above 6 per cent for 
the 12 months to the end of March, with the best per-
forming being Coastal, which posted 8.7 per cent ... 

  Mar Qtr      Dec Qtr  12 mths to March 
  Return (%)   Return (%) 2002 Return (%) 
      
      

Coastal Magnum Diversified Performance Fund 2.0 3.5 8.7 
Absolute Capital Event Strategies Fund 1.6 3.8 8.4 
Deutsche Strategic Value Fund 1.9 1.7 7.1 
FRM Diversified Series Fund 1.9 0.8 6.9 
Harris Aurora Offshore Fund 0.8 2.4 6.3 
Warakirri Absolute Return Fund 0.8 1.5 6.1 
Absolute Capital Absolute Return Fund 2.3 1.8 5.8 
Rothschild Total Return Fund 3.0 2.4 5.3 
Harris Pleiades Offshore Fund 1.4 1.1 5.2 
HFA Diversified Investments Fund 1.5 1.9 4.6 
Gottex Market Neutral Fund 1.4 1.0 4.5 
FRM Arbitrage Fund 1.0 0.6 3.9 
FRM European Equity Performance Fund 1.5 2.1 3.8 
Absolute Capital Equity Long/Short Strategies Fund -0.6 0.5 2.5 
HFA Conservative Investments Fund 1.3 1.7 2.2 
FRM US Equity Performance Fund 1.4 0.4 -0.1 
HFA Strategic Investments Fund -3.0 0.3 -2.0 
Absolute Capital Relative Value Strategies Fund -0.8 2.2 -8.3 
Rothschild Global Return Fund 1.9 1.3 #N/A 
Colonial Wholesale Global Diversified Strategies Fund 1.5 1.0 #N/A 
Momentum Global (A$) US Strategy Fund 1.5 0.5 #N/A 
Momentum AllWeather (A$) Absolute Return Fund 1.1 1.0 #N/A 
Deutsche Global Equity Long/Short Fund 1.0 2.6 #N/A 
New Horizons Absolute Return Fund 0.5 0.0 #N/A 
Gottex Absolute Return Fund 0.1 0.4 #N/A 
Merrill Lynch Strategic Absolute Return Fund 0.0 0.5 #N/A 


