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AEGON NV (AEGON) 6. 3750 SERTES 600 1,554 164, 770 600 1,534 159, 035
AFFIL MANAGERS (AMG) 6. 3750% 8/15/42 Serie 83 223 23, 685 83 222 23, 042
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CENTAUR FUNDING (CNTAUR) 9.08 4/21/20 2,400 2, 846 301, 787 2,400 2,829 293, 331
BARCLAYS BANK PLC — — — 2,000 2,105 218, 204
FIRST UNION CAPITAL II 1, 500 2,033 215, 633 1, 500 1, 906 197, 624
LIBERTY MUTUAL GROUP INC 1, 000 1,112 117,958 1, 000 1,162 120, 525
NATIONWIDE FINANCIAL SER 2,000 2,050 217, 361 2,000 2,130 220, 795
PROGRESSIVE CORP 1, 500 1, 383 146, 719 — — —
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