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IE—RE B ATHEFEE

ingEl Zr IR B | AEE | ERME | BIEME

WA RS (H 3

05/15/2012 20:30 tt) APR 0.00% 0.00% 0.30%
WM TR H e

05/15/2012 20:30 JE(HERER) APR 0.20% 0.20% 0.20%

05/15/2012 20:30 Ja B Ak (FILk) | APR 2.30% 2.30% 2.70%
WM TR H e

05/15/2012 20:30 (I LR) APR 2.30% 2.30% 2.30%
WA R - o=

05/15/2012 20:30 S APR 229.904 | 230.085 | 229.392

05/15/2012 20:30 CPI#Z M FREL 4711 | APR - 228.984 | 228.432
o1 24 M o3l 1 £ 4R

05/15/2012 20:30 1 MAY 9 17.09 6.56

05/15/2012 20:30 Pl i APR 0.10% 0.10% 0.80%

05/15/2012 20:30 BRI AN FAE A APR 0.20% 0.10% 0.80%
FEMEHRAES

05/15/2012 20:30 7R APR 0.30% 0.10% 0.70%

05/15/2012 20:30 FAERET /N | APR 0.30% 0.40% 0.40%

05/15/2012 21:00 HTIC S ST MAR -- -$49.98 $107.78B

05/15/2012 21:00 K95 TICc i MAR $32.5B $36.2B $10.1B

05/15/2012 22:00 Hiz AT MAR 0.40% 0.30% 0.60%

05/15/2012 22:00 NAHB fEE A ¥aEL | MAY 26 29 25
MBA LI LT K G R

05/16/2012 19:00 1 MAY 11 | -- 9.20% 1.70%

05/16/2012 20:30 eIt LR APR 685K 717K 654K

05/16/2012 20:30 55 B ()% APR 4.70% 2.60% -5.80%

05/16/2012 20:30 IRV AT APR 730K 715K 747K

05/16/2012 20:30 BIFVFAT(HER L)% APR -4.50% -7.00% 4.50%

05/16/2012 21:15 Tk = {E APR 0.60% 1.10% 0.00%

05/16/2012 21:15 PEAAT = APR 79.00% 79.20% 78.60%

05/16/2012 21:15 il Mk (sIc) A APR - 0.60% -0.20%

05/16/2012 22:00 5 DR R 1Q - 7.40% 7.58%
MBA Mortgage

05/16/2012 22:00 Foreclosures 1Q -- 4.39% 4.38%
Minutes of FOMC

05/17/2012 02:00 Meeting

05/17/2012 20:30 RN 13 MAY 12 | 365K 370K 367K

05/17/2012 20:30 FREEAU RN B N B | MAY 5 3225K 3265K 3229K

05/17/2012 21:45 92 1Y P RS MAY 13 -38 -43.6 -40.4

05/17/2012 21:45 FAEZS ST L] MAY -- -1 -3

05/17/2012 22:00 PYRIAE RO AT S HEEL | MAY 10 -5.8 8.5

05/17/2012 22:00 AR bR APR 0.10% -0.10% 0.30%

5 AR — RS B HEERE S 14
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Revisions: Factory
05/18/2012 20:30 Orders
Revisions: Durable
18-19 MAY Goods Benchmarks
20 FF B A SN B R
05/21/2012 20:30 * APR -- -- -0.29
05/22/2012 22:00 BB aE GRS | MAY 11 | -- 14
05/22/2012 22:00 W s APR 4.61M -- 4.48M
05/22/2012 22:00 HE®E HIFL APR 2.90% | -- -2.60%
05/23/2012 19:00 MBA LT G TE4 | MAY 18 | -- -- 9.20%
05/23/2012 22:00 MRS I MAR - -- 0.30%
House Price Purchase
05/23/2012 22:00 Index QoQ 1Q -- -- -0.10%
05/23/2012 22:00 BrdE s APR 335K - 328K
05/23/2012 22:00 Mt AN APR 2.10% | -- -7.10%
05/24/2012 20:30 i FH b 1T APR 0.80% | -- -4.20%
05/24/2012 20:30 iy W o it (BRizinds) | APR 1.10% | -- -1.10%
A B B A DL T Bk
05/24/2012 20:30 HLERAE) APR 0.60% | -- -0.80%
AR By A D2 i b2 (&
05/24/2012 20:30 HLERAE) APR -- -- 2.60%
05/24/2012 20:30 R/ MAY 19 | - -- 370K
05/24/2012 20:30 FREUPURNEROSY A | MAY 12| - -- 3265K
05/24/2012 21:45 AN R eTYL S MAY 20 | -- -- -43.6
1% 0T 308 K A D M
05/24/2012 23:00 IR (=R MAY - -- 3
05/25/2012 21:55 AR G L | MAY F 77.8 | - 77.8
FRIFICS 20 AN T ER
05/29/2012 21:00 Fho%e 2t 71 MAR -- -- 0.15%
b ICS 254 H8 4-20
05/29/2012 21:00 [ Lk MAR -- -- -3.49%
PRFICS 2 AEE M A%
05/29/2012 21:00 FRERI L% 1Q -- - -4.03%
05/29/2012 21:00 PRICS e ke s | MAR -- -- 134.2
PRFICS 2 AEE M A%
05/29/2012 21:00 iR 1Q -- -- 125.67
05/29/2012 22:00 HRFAF L MAY 70 | -- 69.2

BIEMEERMR

HA#R REMNE
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2012££05 A R E 5
F2: RNEZEERGRFZHEXER
2010 £ 2010 4
R (EAK IR=F BIRF {5 Z ¥ GDP R

E=xR 7o) 5£00s iRE @l EHE /GDP% %£/GDP% GDP[REIEE Lt
Eoli 345,153 8066.51 CC Ca cce -10.6 142.7 -5.5 0.2
BEIT 162,778 1058.85 BBB- Ba2 BBB- *~ -9.8 93 -1.7 -0.4
Z/R=Z 110,012 710 BBB+ Bal BBB+ -31.3 94.9 2.3 1.6
=ZKH 1,592,506 528.31  Au A2 A+ -4.6 119.1 0.8 0.3
TUIF 654, 281 458.38  AA- Al AA- -9.3 60. 1 0.8 0
EEFIBT 317,075 325 AA+u  Aal *—  AA+ -4.1 100. 7 1.8 0
prEd| 1, 309, 491 221.61  AAAu  Aaa AAA -7.1 82. 4 1.6 0.4
= E 1,262, 987 95. 16 AAAu  Aaa AAA -4.3 83. 4 2.6 0.5
ZHIKIE: Bloomberg, AR
% 3; MG ER A ERBHRS (A BAKT

e [l ey BXA# BEF BR= EE A B BEAEETT
3/2012 17, 451 9, 421 51, 426 1, 861 6, 209 15, 390 86, 368
4/2012 2,068 26,512 46, 789 1,011 1,303 1,811 77, 683
5/2012 9, 946 7, 861 11,312 18 1,979 29,137
6/2012 988 6, 827 10, 954 12, 053 639 2,096 31, 461
7/2012 3,048 31, 490 27,232 1,054 1,071 62, 824
8/2012 9, 679 7, 544 28, 004 368 5 3,172 45, 600
9/2012 1,019 7,237 26, 245 611 19 18, 388 35, 131
10/2012 1,177 31, 656 29, 103 1,774 1, 201 1,338 64, 911
11/2012 87 206 17,703 52 31 18,048
12/2012 2,335 2, 351 33,104 1,476 36 8, 564 39, 302

F4: BE2011-124R(TUV R B EGRSE (BAflL: {ZEx) (prelim)

EEFIBSRITIY SEEMRITY SERTL BEXFRTUEIEFRITY XERTL XERTI  BARBITE BGHRTL

EbF) A
G
ER=
BXH
"EF
[l
&=
JEE

7.22
218. 61
123. 88
27. 65
131.23
138. 33
583. 91

2239. 28
443.53
274. 62
3323.45
217. 60
1147.02
2099. 96

278.78
133. 55
953. 29
1339. 54
302. 08
1460. 96

1748. 62

37.11
21.86
154. 57

31.83
277. 26
2344. 34
430. 13

53.45
9.69

78. 44
309.70
759. 51

544. 89
53. 45

177. 40
105. 37
1273. 80
593. 56
209. 40
831. 29
1877. 55
177. 40

206. 57
44.55
443.03
365. 88
45.27
458. 50
1752. 37
206. 57

147. 50 4074. 39

9.35 904.73
186. 45 3304. 32
305. 07 6451. 33
12.00 1640. 06
216. 91 5129. 44

1318. 49 10946. 39
147. 50 4074. 39
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(USRS
11-07-25 Ca il | 11-07-27 CC i | 11-07-13 CccC il
11-06-01 Caal i | 11-05-09 B*- i | 11-05-20 B+*- B

11-05-09 B1*- Ml | 11-03-29 BB-*- ff | 11-05-14 BB+ ]
11-05-09 B1*- fArf | 11-03-29 BB-*- M | 11-01-14 BB+ ]
11-05-09 B1*- fArf | 11-03-29 BB-*- ff | 11-01-14 BB+ ]
11-05-09 B1*- Ml | 11-03-29 BB-*- M | 11-01-14 BB+ ]
11-03-07 B1 fArf | 11-03-29 BB-*- flf | 10-12-21  BBB-*-  fii

10-12-02 BB+*- i | 10-04-09 BBB- il
10-04-27 BB+ il | 09-12-08  BBB+  fihi
10-03-16 BBB+  iF[Al | 09-10-22 A- 1T
09-12-16  BBB+*- 1A
09-12-07 A-*- il

10-12-16 BA1*- Al
10-06-14 BA1 i}
10-04-22 A3*- 11
09-12-22 A2 i}
09-10-29 A1*- 11

11-07-12 BA1 fH | 11-04-01 BBB+ 7 | 11-04-14  BBB+  1EMH
2011-4-15 BAA3 i | 11-02-02 A-*- f7H | 11-04-01 BBB+*- il
2010-12-17  BAA1 i | 10-11-23 A*- 7 | 10-12-09  BBB+ il
10-10-05 AA2*- i | 10-08-24 AA- i | 10-10-06 A+ B 1H]
10-07-19 AA2 i | 09-06-08 AA 7H | 09-11-04  AA- B 1H]

09-07-02 AA1l gl
09-04-17 AAA*-  iH

09-03-30 AA+ fH | 09-04-08 AA+ gl
09-03-06 AAA*- i

11-06-17
02-05-15

Aa2
AA2

12-01-13
11-09-19
11-02-17

11-10-07
06-10-19
06-10-19

11-07-05 BA2 i | 11-03-29 BBB- 7 | 11-11-25 BB- Ui
11-04-05  BAA1*- il | 11-03-29 BBB- i | 11-04-01 BBB-*-  i[f]
11-03-15 A3 i | 11-03-24 BBB*- i | 11-04-01 BBB-*-  fi[f]
10-12-21 A1*- i | 10-11-30 A-*- Ui | 11-03-24  A-*- uilif]
10-07-13 Al ffl | 10-04-27 A- U | 10-12-23 A+ gl
10-05-05 AA2 fi | 09-01-13 AA- A | 10-03-24  AA- Al

09-01-12 A+ il | 98-06-04 AA E T

12-01-13 A fiE | 11-10-07 AA- 7
11-07-29 Aa2%— i | 11-10-13 AA- filf] | 10-05-28  AA+ AT
11-03-10 Aa2 il | 10-04-28 AA filfl | 03-12-10  AAA 1ETf
BB ARE—TMEBHENLEER 22 BRAWE SRR EHNME
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10-09-30 AA1l il | 09-01-19 AA+ |
10-06-30 AAA*- fH | 09-01-12 AAA*- i
01-12-13 AAA ETH
10-12-06 BAA3 [ | 09-03-30 BBB- 117/ | 10-12-23  BBB- g
10-07-23 BAAl*-  fA[H 08-11-10 BBB g
09-03-31 BAAL i}
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