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US Fixed Income Weekly 

2-5-10 butterfly (PCA 65.88% and 34.12% risk on the 
sings) 
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5-10-30 butterfly (PCA 34.92% and 65.08% risk on the 
wings) 
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2-10-30 butterfly (PCA 26.14% and 73.86% risk on the 

wings) 
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