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WeE | R Sz R IHIRAAH FEAThAE i
K Rov | #AE%: 8. 375% FREEPORT-MCMORAN 13, 804, 000. 00 14, 787, 535. 00
5. 375% HARRAHS OPERATING 13, 155, 000. 00 10, 293, 787. 50
7.75% DYNEGY HOLDINGS INC 10, 217, 000. 00 9, 425, 182. 50
10. 125% FREESCALE SEMICON 9,072, 000. 00 7,983, 360. 00
8. 625% WINDSTREAM CORP 7,193, 000. 00 7,525, 676. 25
6.875% GENL MOTORS ACCEPT 2012/08/28 8, 280, 000. 00 7,391, 233. 08
8. 5% ARAMARK CORP 7,000, 000. 00 6, 982, 500. 00
6. 625% ECHOSTAR DBS CORP 7, 068, 000. 00 6, 838, 290. 00
9. 75% UNIVISION COMM 6, 958, 000. 00 6,618, 797. 50
8% GENL MOTORS ACCEPT 6, 150, 000. 00 5, 547, 220. 05
6. 5% TESORO CORP 5, 634, 000. 00 5,507, 235. 00
5. 75% KB HOME 6, 550, 000. 00 5, 469, 250. 00
6. 375% DIRECTV HOLDINGS 5, 700, 000. 00 5, 358, 000. 00
6. 75% MGM MIRAGE 2012/09/01 5, 480, 000. 00 5, 329, 300. 00
8. 875% COMMUNITY HEALTH 5, 313, 000. 00 5, 313, 000. 00
9. 25% HCA INC 5, 115, 000. 00 5, 255, 662. 50
7.125% WILIAMS COS 4,952, 000. 00 5, 125, 320. 00
8.375% NELL AF SARL 5, 740, 000. 00 5, 094, 250. 00
7.25% TRW AUTOMOTIVE INC 5, 525, 000. 00 5,076, 093. 75
8.5% INEOS GROUP HOLDING 5, 240, 000. 00 4, 847, 000. 00
7.875% QWEST CORPORATION 4, 600, 000. 00 4, 830, 000. 00
7.45% ALBERTSON’ S INC 4, 980, 000. 00 4,773, 663. 66
7.7% GEORGIA-PACIFIC COR 4,725, 000. 00 4, 571, 437. 50
6. 125% L—3 COMMUNICATION 4,700, 000. 00 4, 535, 500. 00
9. 375% VERASUN ENERGY CO 4, 850, 000. 00 4, 534, 750. 00
5% CLEAR CHANNEL COMM 5, 300, 000. 00 4, 467, 709. 20
8.875% AES CORPORATION 4, 100. 000. 00 4, 248, 625. 00
8% IDEARC INC 4, 266, 000. 00 4, 202, 010. 00
8. 25% LYONDELL CHEMICAL 3,592, 000. 00 4, 058, 960. 00
8. 375% GENERAL MOTORS 5, 041, 000. 00 4, 045, 402. 50
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CAAM FUNDS EUROPEAN HIGH YIELD BOND FUND POOLOF-A & PEBIH (_EA73084HK)

(R 1949 H 10 H BifE)
FEHA B AER B (—nm) FHlAE (2—nm)
FEfES: | INEOS GRP REG-S 7.875 06-16 15/02S 12, 560, 000 11, 021, 400. 00
CHESAPEAKE ENEERGY  6.25 06-17 15/01S 10, 810, 000 10, 791, 982. 43
BOMBARDIER INC —-REGS- 7.25 06-16 15/11S 9, 600, 000 9, 793, 299. 65
WIND ACQUISITION FIN. 9.75 05-15 01/12S 9, 247, 000 9, 709, 350. 00
CODERE FINANCE REGS ~ 8.25 05-15 15/06S 9, 050, 000 8,461, 750. 00
P FES% | STRUCTURA-SOLYS —I- EUR - 8, 000 8, 198, 160. 00
FAKZ% | NORDIC TEL CO HLDG  8.25 06-16 01/05Q 7, 650, 000 7,791, 525. 00
BCM IRL PREF PIK FL.R 06-17 15/02Q 8,099, 518 7,678, 343. 06
NXP BV -WI- FL.R 07-13 15/10Q 8, 500, 000 7,559, 687. 50
BOATS INV.NETH.PIK  11.00 07-17 31/03S 7, 020, 000 7,256, 298. 47
BOMBARDIER INC FL.R 06-13 15/11Q 6, 700, 000 6, 786, 368. 83
ASSET REPACK (PIK) FL.R 06-11 21/12A 6, 829, 641 6, 714, 390. 73
ROYAL CARIBBEAN 5. 625 07-14 27/01A 6, 950, 000 6, 565, 560. 75
CASTLE HOLCO 4 -REGS FL.R (1) 07-14 15/05Q 5, 100, 000 6, 375, 468. 79
GENERAL MOTORS 8.375 03-33 05/07A 7, 800, 000 6, 319, 986. 11
FIAT FIN.& TRADE SA  6.625 06-13 15/02S 5, 800, 000 6, 083, 089. 30
COGNIS GMBH NOTES FL.R 07-13 15/09Q 6, 500, 000 5, 996, 250. 00
TIM HELLAS TEL (PIK) FL.R 06-15 15/07Q 6, 175, 565 5,967, 139. 68
RHODIA REG-S FL.R 06-13 15/10Q 6, 100, 000 5, 949, 593. 09
ALCATEL EMTN 6. 375 04-14 07/04A 5, 950, 000 5,919, 893. 18
ISEY ISH NRW -REGS-  FL.R 06-13 15/04Q 6, 050, 000 5, 816, 507. 81
GENERAL MOTORS CORP  7.25 03-13 03/07A 6, 400, 000 5, 784, 640. 00
ECO-BAT FINANCE REG-S10. 125 03-13 31/01S 5, 100, 000 5, 393, 250. 00
EDCON PROPRIET REGS  FL.R 07-14 15/06Q 5, 980, 000 5,303, 561. 83
FCE BANK EMTN 7.125 07-13 15/01A 5, 900, 000 5, 237, 388. 70
TEREOS EUROPE REGS 6. 375 07-14 15/04S 5, 600, 000 5, 180, 000. 00
VOLKSWAGEN BANK EMTIN FL.R 06-08 10/11Q 5, 000, 000 4,995, 847. 50
CREDIT AGRICOLE FL.R 06-08 30/09Q 5, 000, 000 4,995, 418. 75
FCE BANK EMTN 7.125 07-12 16/01A 5, 400, 000 4,871, 881. 35
VIRGIN MEDIA FIN.  9.75 (&1) 05-14 15/04S 3, 150, 000 4,563, 203. 17
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