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CAF EUROPEAN HIGH YIELD BOND FUND POOLO OO DOODOODOO 30000

gbo0o 17030110000

g ogn g gooooooo
go CORUS GROUP PLC REG S 7.50 04-11 01/10S 2,800,000.00 3,170,305.26
HTM SPORT AND FREIZEIT 8.50 04-14 01/02S 3,150,000.00 3,055,500.00
LIGHTHOUSE INTL REG S 8.00 04-14 30/04S 2,800,000.00 3,017,000.00
RHODIA REG-S TR.3 8.00 04-10 01/06S 2,500,000.00 2,683,333.12
IT HOLDING FIN -REGS 9.875 04-12 15/11S 2,500,000.00 2,570,156.25
FIAT FINANCE  TRADE 6.75 01-11 25/05A 2,450,000.00 2,434,687.50
GAZ CAPITAL 7.80 03-10 27/09A 2,100,000.00 2,384,788.62
MAGYAR TELECOM REG-S 10.75 04-12 15/08S 1,950,000.00 2,325,375.00
WDAC SUBSIDIARY REGS 8.50 04-14 01/12S 2,200,000.00 2,258,666.58
TELE COLUMBUS REGS SUB 9.375 04-12 15/04S 2,050,000.00 2,207,645.00
TELENET COMMUNICATION 9.00 03-13 15/12S 1,800,000.00 2,061,000.00
TVN FINANCE CORP REGS 9.50 03-13 15/12S 1,750,000.00 2,056,250.00
ALSTOM REGS 6.25 05-10 03/03A 1,914,767.00 1,989,483.12
IMPRESS GROUP REG-S 10.50 03-07 25/05S 1,850,000.00 1,979,500.00
GROHE HOLDING REG.S 8.625 04-14 01/10S 1,800,000.00 1,958,737.50
RIVERDEEP GRP SEN REG 9.25 04-11 15/04S 1,800,000.00 1,946,250.00
SOFTBANK CORPORATION 9.375 04-11 15/03S 1,670,000.00 1,891,275.00
VICTORIA ACQUISIT 7.875 04-14 01/10S 1,800,000.00 1,818,000.00
SAFILO CAP.INTL REG-S 9.625 03-13 15/05S 1,700,000.00 1,810,500.00
NYCO HOLDINGS 2 REGS 11.50 03-13 31/03S 1,500,000.00 1,770,000.00
NTL CABLE REG-S 8.75 04-14 15/04S 1,500,000.00 1,695,000.00
PREEM HLD 10.625 01-11 31/03S 1,500,000.00 1,646,250.00
HUNTSMAN INT.REGS SUB 7.50 04-15 01/01S 1,500,000.00 1,612,500.00
ODYSSE FIN. EMTN REGS 8.375 04-14 15/10S 1,325,000.00 1,530,375.00
UNITED BISCUITS REG 10.625 01-11 15/04S 1,350,000.00 1,424,250.00
JSG FUNDING-REGS-SUB 7.75 05-15 01/04S 1,400,000.00 1,399,440.00
ASPROPULSION CAPITAL 9.625 03-13 01/10S 1,200,000.00 1,395,000.00
SCHEFENACKER REG-S 9.50 04-14 11/02S 1,800,000.00 1,390,500.00
CIRSA FIN_LUX REGS 8.75 04-14 15/05S 1,200,000.00 1,380,000.00
EB HOLDINGS INC-REGS 10.00 05-15 15/02S 1,400,000.00 1,330,000.00
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