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Aquarius & Investments PLC for Zurich Insurance
Cg., Ltd. 4.25% due 10/02/43 EUR 400,000 58,682,741 63,046,694 5.2%
1907
Rl 161,192,247 170,190,107 14.0%
*5>9
=Rl
ELM BV for Swiss Reinsurance Co., Ltd. 2.60% EUR 500,000 66,081,109 70,839,808 5.8%
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JP Morgan Chase Bank N.A. ¥ (17,918,719) ¥ - ¥ - ¥ - ¥ (17,918,719)
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No. FRES =8 (M)
1 | BANQUE FED CR 3% 05/21/24/EUR/ PP 74,894,598
2 | ELM BV (SWISS V/R /PERP//EUR/ Fo59 70,839,808
3 [AQUA + INV (V/R 10/02/43/EUR/ TAIWNZUR 63,046,694
4 | ASSICURAZION V/R 07/10/42/EUR/ 1907 56,006,656
5 |HBOS PLC V/R 03/18/30/EUR/ 1FUX 55,572,500
6 | BARCLAYS PLC V/R 02/07/28/EUR/ 1TFUX 53.871.701
7 | ABN AMRO 7.125% 07/06/22/EUR/ Fo529 51,851,726
8 | MUNICH RE V/R 05/26/42/EUR/ K1Y 50,018,153
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