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Maximum Drawdown -13.42 %
Recovering Period 0.00
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Banks 9.30
Electric Utility 1.60
Independent E&P 1.30
Captive Consumer 1.10
Automotive 1.10
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Holding % NAV
FNMA TBA 6.0% MAY 30YR 10.50
FNMA TBA 6.5% JUN 30YR 10.20
FNMA TBA 5.0% MAY 30YR 8.50
FNMA TBA 5.5% MAY 30YR 6.80
FNMA TBA 6.0% JUN 30YR 3.20
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