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6. 5% KINDER MORGAN INC 6, 443, 000. 00 | 6, 426, 892. 50
7% EDISON MISSTON ENERGY 6, 500, 000. 00 | 6, 272, 500. 00
8. 875% COMMUNITY HEALTH 5,813, 000.00 | 5,900, 195.00
6. 375% DIRECTV HOLDINGS 6, 090, 000. 00 | 5,770, 275. 00
7.625% CSC HDGS 2011/04 5,548, 000. 00 | 5,589, 610. 00
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9. 25% HCA INC 5,115,000.00 | 5,281, 237.50
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6. 875% SPRINT CAP CORP 5,642, 000.00 | 4,694, 476. 86
8. 5% ARAMARK CORP 4,500, 000. 00 | 4,578, 750. 00
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5. 25% CENTEX CORP 4,650, 000. 00 | 3, 580, 500. 00
7% CHESAPEAKE ENERGY 3, 588,000.00 | 3,552,120.00
7.875% EL PASO CORP 3, 450, 000. 00 | 3, 540, 096. 75
6. 375% CHESAPEAKE ENERGY 3,761,000.00 | 3,530,638.75
7.375% DELUXE CORP 4,021, 000.00 | 3,518,375.00
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FE¥E s (2e—m1) (2—m1)
tAE % | LIGHTHOUSE INTL REG S 8. 00 04-14 30/04S 10, 873, 000. 00 7,937, 290. 00
BOMBARDIER INC FL.R 06-13 15/11Q 7, 385, 000. 00 7, 366, 537. 50
ROYAL CARIBBEAN 5. 625 07-14 27/01A 8, 950, 000. 00 7,009, 819. 00
INEOS GRP REG-S 7.875 06-16 15/02S 10, 510, 000. 00 6, 489, 925. 00
NORDIC TEL CO HLDG  8.25 06-16 01/05Q 6, 650, 000. 00 6, 051, 500. 00
FCE BANK PLC FL.R 04-09 30/09Q 6, 150, 000. 00 5,719, 500. 00
CMA CGM SA REGS 7.25 (%) 06-13 01/02S 8,900, 000. 00 5,524, 705. 63
P& FEY:| STRUCTURA VAR NEW EUR AGGREGATE - I- CAP 11. 00 5,503, 852. 09
fHf&EZ% | BOATS INV.NETH. PIK 11. 00 07-17 31/03S 6, 537, 239. 62 5,262, 477. 90
ECO-BAT FINANCE REG-S10. 125 03-13 31/01S 4,900, 000. 00 5, 059, 250. 00
MAGYAR TELECOM REG-S 10. 75 04-12 15/08S 5, 100, 000. 00 4,998, 000. 00
TEREOS EUROPE REGS 6. 375 07-14 15/04S 6, 200, 000. 00 4, 603, 500. 00
PERNOD RICARD 4. 625 06-13 06/12A 4, 950, 000. 00 4, 500, 639. 00
CROWN EUROPEAN HLDGS 6. 25 05-11 01/09S 4, 635, 000. 00 4,426, 425. 00
PIAGGIO FINANCE REGS 10.00 05-12 30/04S 4, 250, 000. 00 4, 356, 250. 00
WIND ACQUISITION FIN. 9.75 05-15 01/12S 4, 262, 000. 00 4, 304, 620. 00
ASSET REPARKAGING  FL.R 05-14 26/05A 4, 450, 000. 00 4, 294, 250. 00
EDCON PROPRIET REGS  FL.R 07-14 15/06Q 6, 180, 000. 00 4, 279, 650. 00
CHESAPEAKE ENEERGY  6.25 06-17 15/01S 4, 710, 000. 00 4, 239, 000. 00
NEXANS SA EMTN 5.75 07-17 02/05A 4, 800, 000. 00 4, 152, 000. 00
UPC HOLDING 8. 625 05-14 15/01S 4, 300, 000. 00 4,117, 250. 00
RHODIA REG-S FL.R 06-13 15/10Q 4, 300, 000. 00 3, 934, 500. 00
GIE GEOPHYSIQUE 7.50 (%) 05-15 15/05S 5, 550, 000. 00 3,919, 017. 46
VIP FINANCE IRELAND  8.375 () 08-13 30/04S 5, 750, 000. 00 3,918, 829. 77
ASSET REPACK (PIK)  FL.R 06-11 21/12A 4,153, 272. 62 3,758, 711. 72
BARRY CALLEBAUT 6. 00 07-17 13/07A 4, 100, 000. 00 3, 700, 250. 00
FCE BANK EMTN 7.125 07-12 16/01A 4, 200, 000. 00 3, 444, 000. 00
IMPRESS METAL PACK  FL.R 06-13 15/09Q 3, 600, 000. 00 3, 231, 000. 00
TVN FINANCE CORP REGS 9.50 03-13 15/12S 3, 050, 000. 00 3,210, 125. 00
REXAM PLC FL.R 07-67 29/06A 4, 200, 000. 00 3, 184, 776. 00

(1E) HEHFORE IR RV TT D,

,317

AR X — e TERR L TR Y £,




2 77 ROBM
UG PERE A E
SRR 20 A 10 H 2K B BIFE
I ERERRKA 46, 932, 662, 149
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I figpEkagE (1 —10) 46, 871, 918, 544
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5 ] e % %’;ﬁgigg 125 8, 202, 362, 724 399, 554, 212 7,802, 808, 512
55 0 e I % %’;ﬁ?igg ‘SE 11, 163, 388, 269 1,486, 183,466 | 17,480,013, 315
553 I z:% iggigg ig'g 34, 469, 654, 613 1,834,050, 716 | 50,115, 617, 212
5 4 B IR % %ggigﬁ " E’ 24, 256,851,344 | 7,837,608,687 | 66,534, 859, 869
5 6 I T % %’;ﬁgigg ‘SE 9,232, 874, 215 8,486, 534,042 | 67,281, 200, 042
6 I % %’Eﬁ}gigﬁ }g E} 4,098,790,540 | 11,080, 186,042 | 60,299, 804, 540
57 I z:% ig}gigg SE 36,319,862, 159 | 4, 030,044,433 | 92,589, 622, 266
5 g I T % %’;ﬁgigg g E 8, 959, 089, 807 5,735,134,895 | 95,813,577, 178
59 I S % %’Eﬁigigﬁ }g E} 5,753, 599, 272 3,733,578, 166 | 97,833, 598, 284
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