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CFR%2043 H 10 H BifE)
W | 74 F AR EREfiiEl i
K Rv | #AES: | 8. 375% FREEPORT-MCMORAN 13, 804, 000. 00 14, 563, 220. 00
7.75% DYNEGY HLDGS INC 10, 217, 000. 00 9,437, 953. 75
6. 5% KINDER MORGAN INC 7,906, 000. 00 8, 064, 120. 00
5.375% HARRAHS OPERATING 11, 901, 000. 00 7,929, 041. 25
8.625% WINDSTREAM CORP 7,943, 000. 00 7,903, 285. 00
8.5% ARAMARK CORP 7,000, 000. 00 6, 860, 000. 00
6. 625% ECHOSTAR DBS CORP 7, 068, 000. 00 6, 802, 950. 00
6. 875% GMAC 2011/09 8, 280, 000. 00 6, 666, 385. 32
10. 125% FREESCALE SEMICON 9,072, 000. 00 6, 259, 680. 00
8. 875% COMMUNITY HEALTH 5, 813, 000. 00 5, 725, 805. 00
5.75% KB HOME 6, 260, 000. 00 5, 414, 900. 00
6. 375% DIRECTV HOLDINGS 5, 700, 000. 00 5, 315, 250. 00
8. 375% GENERAL MOTORS 7,041, 000. 00 5, 280, 750. 00
9. 25% HCA INC 5, 115, 000. 00 5, 230, 087. 50
7.8% LIBERTY MUTUAL GROUP 6, 275, 000. 00 5, 158, 922. 20
6. 75% MGM MIRAGE 2012/09 5, 480, 000. 00 5, 137, 500. 00
7.25% TRW AUTOMOTIVE INC 5, 525, 000. 00 5, 000, 125. 00
6.125% L—3 COMMUNICATIONS 4, 700, 000. 00 4,617, 750. 00
9. 75% UNIVISION COMM 6, 958, 000. 00 4,592, 280. 00
8% GMAC 6, 150, 000. 00 4, 540, 975. 50
7.45% ALBERTSON’ S INC 4, 980, 000. 00 4,475, 496. 12
6.5% TESORO CORP 4, 861, 000. 00 4, 435, 662. 50
7. 7% GEORGIA-PACIFIC 4, 725, 000. 00 4, 429, 687. 50
WASHINGTON MUTUAL PFD IV 5, 700, 000. 00 4, 389, 000. 00
8.875% AES CORPORATION 4, 100, 000. 00 4, 274, 250. 00
6. 75% GOLDMAN SACHS 4,991, 000. 00 4, 204, 598. 07
5% CLEAR CHANNEL COMM 5, 300, 000. 00 4,001, 500. 00
8.375% NELL AF SARL 5, 740, 000. 00 3, 989, 300. 00
6.55% CMS ENERGY 4, 000, 000. 00 3,920, 924. 00
8.5% INEOS GROUP HOLDING 5, 240, 000. 00 3, 890, 700. 00
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E NN 21, 434, 616. 09 858, 843. 67
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CAAM FUNDS EURO HIGH YIELD BOND FUND POOL OxEE&EERHM ({1 30 ##4k)
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R il il (22—n) ARG (2—n)
FEAEJ% | BOATS INV. NETH. PIK 11.00 07-17 31/03S 11, 728, 202 10, 672, 664. 02
ROYAL CARIBBEAN  5.625 07-14 27/01A 11, 850, 000 10, 403, 802. 30
BOMBARDIER INC  FL.R 06-13 15/11Q 8, 860, 000 8,513, 846. 44
INEOS GRP REG-S  7.875 06-16 15/02S 10, 610, 000 7, 480, 050. 00
LIGHTHOUSEINTLREGS 8. 00 04-14 30/04S 8, 440, 000 7,237, 300. 00
BCM IRL PREF PIK  FL.R 06-17 15/02Q 9,233, 186 6, 786, 391. 71
FCE BANK EMIN 7.125 07-12 16/01A 8, 600, 000 6, 606, 524. 30
NORDIC TEL CO HLDGS. 25 06-16 01/05Q 6, 650, 000 6, 151, 250. 00
TEREOS EUROPE REGS6. 375 07-14 15/04S 8, 200, 000 5,904, 000. 00
TIM HELLAS TEL (PIK)FL.R 06-15 15/07Q 8, 766, 287 5,391, 266. 51
ECO-BATFINANCE REG-S10. 125 03-13 31/01S 5, 100, 000 5, 253, 000. 00
INVITELHLDG REGS PIK FL.R 06-13 15/04Q 6, 184, 715 5,164, 237. 03
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