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Model Portfolio Statistic*

Portfolio Gross Yield (¢ioU) 2.98%
Duration 76U
Average Credit Rating A-
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Adjust Portfolio Duration
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ID 5-10Y 3.04% 15

Bull Bear

CN 5-10Y 217% 0 Market Market
BUND 10-20Y 2.63% 35
Total 5-12Y 2.6 - 3.3% 100 Short THOR OIS & UST Futures
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