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A Federal Home Loan 4,190,400 100% 0 10,983,562.20
Mortgage Corporation
Federal National 4,190,400 100% 0
Mortgage Association
Idearc Inc. 2,095,200 1.875% 2,055,915
CIT Group Inc. 4,190,400 69 % 1,299,024
Ambac Assurance 4,190,400 4.75% 3,991,356
Corporation
Ambac Financial 4,190,400 13.2% 3,637,267.20
Group, Inc.
B Tembec Industries Inc. 52,380,000 66 % 17,809,200 528,116,112
Dana Corporation 52,380,000 75% 13,095,000
Calpine Corporation 52,380,000 30.25% 36,535,050
Dura Operating Corp. 52,380,000 3.5% 50,546,700
(Subordinated)
Lyondell Chemical 52,380,000 28.25% 37,582,650
Company
Smurfit-Stone Container 52,380,000 8.625% 47,862,225
Enterprises, Inc.
Abitibi-Consolidated 52,380,000 3.5% 50,546,700
Inc.
Charter 52,380,000 0.5% 52,118,100
Communications
Holdings, LL.C
Bowater Incorporated 52,380,000 11.5% 46,356,300
Visteon Corporation 52,380,000 6.01% 49,231,962
General Motors 52,380,000 10.125% 47,076,525
Corporation
Six Flags, Inc. 52,380,000 11.5% 46,356,300
Lear Corporation 52,380,000 37% 32,999,400
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