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A 935  10.80% 43.48 4.7%
EEBK 859 10% 34.36 4.0%
HERE 76 20% 9.12 12. 0%

NS 871 37.60% 183.58 21.1%
FERER 324 75% 131.22 40. 5%
Ak 250 10% 13.75 5. 5%
Hrvale 297 20% 38. 61 13. 0%

Hit 122. 55 5% 3.06 2. 5%

B 1928.55  22.50% 230. 12 11. 9%
B B W B = R e 82.27 100% 44.43 54. 0%
SRR Sk~ 2010.82  25.70% 274.55 13.7%
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Revisions: Durable

18-19 MAY Goods Benchmarks
2 aF I A 55 G Bh iR

05/21/2012 20:30 b APR -- 0.11 -0.29

05/22/2012 22:00 B cAE LIRS | MAY 11 4 14

05/22/2012 22:00 W s APR 4.61M 4.62M 4.48M

05/22/2012 22:00 HE®E HIFL APR 2.90% 3.40% -2.60%

05/23/2012 19:00 MBA LT HHIE 44 | MAY 18 | - 3.80% 9.20%

05/23/2012 22:00 MRS I MAR 0.30% 1.80% 0.30%
House Price Purchase

05/23/2012 22:00 Index QoQ 1Q 0.10% 0.60% -0.10%

05/23/2012 22:00 e APR 335K 343K 328K

05/23/2012 22:00 B emt AN APR 2.10% 3.30% -7.10%

05/24/2012 20:30 i FH T R APR 0.20% 0.20% -4.20%
iy FH Y ok b BRIz Ha

05/24/2012 20:30 ) APR 0.80% -0.60% -1.10%
ESEENYTRAY NS g7/ RARC &

05/24/2012 20:30 (KHLERAR) APR 0.80% -1.90% -0.80%
Ak [ 7 %% A B2 1) th B

05/24/2012 20:30 (KHLERAR) APR -1.00% -1.40% 2.60%

05/24/2012 20:30 ENERIIN 1 MAY 19 | 370K 370K 370K
SRSV RE 8 N

05/24/2012 20:30 1 MAY 12 | 3250K 3260K 3265K

05/24/2012 20:58 Markit SE[E PMI FI{H | MAY - 53.9 | -

05/24/2012 21:45 G2V ol o A MAY 20 | -- -42 -43.6
FEL 5% T 4 TG i o1

05/24/2012 23:00 SENIE R MAY 5 9 3
BN K RERE

05/25/2012 21:55 oL MAY F 77.8 | 79.3 77.8
bR /Cs 20 T H

05/29/2012 21:00 % 2= i) MAR 0.20% 0.09% 0.15%
briF/CS L4 fa%i-20

05/29/2012 21:00 ]34 MAR -2.60% -2.57% -3.49%
bRk /cs EEEE M

05/29/2012 21:00 FREL A L% 1Q -3.05% -1.92% -4.03%

05/29/2012 21:00 bR /Ccs fEE Mg TEEL | MAR 134.4 134.1 134.2
bR /cs EEEE M

05/29/2012 21:00 =R 1Q - 123.33 125.67

05/29/2012 22:00 R E R N MAY 69.6 64.9 69.2
I8 B T I A £ AR AT

05/29/2012 22:30 R BN ANk 1= 1 MAY 3 -5.1 3.4
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AR AHHEFEE
ingEl Zr IR e | AEE | ERE | E
MBA HXHFOE K H i 1
05/30/2012 19:00 P MAY 25 | -- -- 3.80%
(S ket kS {JEE2N
05/30/2012 22:00 k) APR 0.00% | -- 4.10%
05/30/2012 22:00 ReE eyt R APR 22.00% | -- 10.80%
P A 2 N £
05/31/2012 19:30 ]34 MAY -- -- 11.20%
JIENEE e
05/31/2012 20:00 FHT SR JUN - - 47.6
05/31/2012 20:15 ADP NV AZ AR %L MAY 150K - 119K
05/31/2012 20:30 GDP ZEILL (M) | 1QS 1.90% | -- 2.20%
05/31/2012 20:30 ANNTH T 1QS 2.90% | -- 2.90%
05/31/2012 20:30 GDP i #&Fir 4k 1QS 1.50% | -- 1.50%
O NS 2=
05/31/2012 20:30 7N 1QS 2.10% | -- 2.10%
05/31/2012 20:30 ENERIIN MAY 26 | 370K - 370K
SRSV RE 8 N
05/31/2012 20:30 Pl MAY 19 | 3250K - 3260K
05/31/2012 21:45 ZINEER IS HRE. | MAY 56.8 | -- 56.2
05/31/2012 21:45 2TV Ol o A MAY 27 | - - -42
B ORIR B K 28 PR AR
05/31/2012 22:00 Pl MAY 53.4 | -- 52.9
05/31/2012 06/01 ICSC IEBEFHE L | MAY - - 0.60%
06/01/2012 20:30 AR b N E MAY 150K - 115K
A AR FA AR 30 N Hi
06/01/2012 20:30 b MAY 160K - 130K
06/01/2012 20:30 g NEEG R | MAY 16K - 16K
06/01/2012 20:30 ol MAY 8.10% | -- 8.10%
P H L)
06/01/2012 20:30 HRT MAY 0.20% | - 0.00%
SR (R L) BT
06/01/2012 20:30 BT MAY 1.80% | -- 1.80%
06/01/2012 20:30 JIF TR BrAa T | MAY 345 | -- 34.5
06/01/2012 20:30 KEE B AR5 MAY - - -169
06/01/2012 20:30 AR (UB) MAY - - 14.50%
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RESEARCH 2012405 A HREF
2010 2010 £
RE (BEAK R BURF (R Z[E GDP R

Ex T) 540D frE BE HE /GDP% %/GDP% GDPREIEL Ltk
el 345, 153 8066.51 CC Ca cce -10.6 142.7 -5.5 0.2
BET 162,778 1058.85 BBB- Ba2 BBB- - -9.8 93 -1.7 -0.4
ZBRZ 110,012 710 BBB+ Bal BBB+ -31.3 94.9 2.3 1.6
BEKRH 1,592,506 528.31  Au A2 A+ -4.6 119.1 0.8 0.3
ML 654, 281 458.38  AA- AT AA- -9.3 60. 1 0.8 0
LbFIEE 317,075 325 AA+u  Aal *—  AA+ -4.1 100. 7 1.8 0
EE 1, 309, 491 221.61  AAAu  Aaa AAA -7.1 82. 4 1.6 0.4
= 1,262, 987 95.16 AAAU  Aaa AAA -4.3 83. 4 2.6 0.5
ZEHRIRIE: Bloomberg, RAIAR
F 3; BMiA%GERE P ERBAHRS (B FAKRT)

FhE i livzy BX# BEF BERZ & lin) MEELESIT
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 ERSE (AL {ZE) (prelim)

EEFIBSRITIY SEERITY SERTL BEXFRTUEIEFRITY XERTL XERTI  BARBTE BGHRTL

EEF) A
i
ER=
BXH
"EF
i
&=
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 53.45
21.86 9.69
154. 57 78. 44
309.70
31.83 759. 51
277. 26
2344.34 544. 89
430. 13 53. 45

177. 40
105. 37
1273. 80
593. 56
209. 40
831.29
1877. 55
177. 40

206. 57 147. 50 4074. 39
44.55 9.35 904.73
443.03 186. 45 3304. 32
365. 88 305. 07 6451. 33
45.27 12.00 1640. 06
458. 50 216. 91 5129. 44
1752. 37 1318. 49 10946. 39
206. 57 147. 50 4074. 39
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o
g
11-07-25
11-06-01
11-05-09
11-05-09
11-05-09
11-05-09
11-03-07
10-12-16
10-06-14
10-04-22
09-12-22
09-10-29

2012405 8 HREF
Ca S | 11-07-27  CC  fijfi | 11-07-13  ccC S
Caal  HUff | 11-05-09 B* AT | 110520  B+*- M
B1*-  fifi | 11-03-29  BB-*-  fjfi | 11-05-14 BB+ i
B1*-  fifi | 11-03-29  BB-*-  fjfi | 11-01-14 BB+ i
B1*-  fifi | 11-03-29  BB-*-  fjfi | 11-01-14 BB+ i
B1*-  fifi | 11-03-29  BB-*-  fijfi | 11-01-14 BB+ i
B1 fih | 11-03-29  BB-*-  fijfi | 10-12-21  BBB-*-  fijfi
BA1*-  fiffi | 10-12-02  BB+*-  fiffi [ 10-04-09  BBB-  fifi
BA1  fiffi | 100427 BB+  fiffi | 09-12-08 BBB+ i
A3*- il | 10-03-16 BBB+  IF[fi | 09-10-22  A- T
A2 filf | 09-12-16  BBB+*- i
A1*- fiT | 09-12-07 A-*- H T

11-07-12
2011-4-15
2010-12-17
10-10-05
10-07-19
09-07-02
09-04-17

BA1l
BAA3
BAA1l

AA2*-
AA2
AAl

AAA*-

gl
gl
gl
gl
gl
gl
gl

11-04-01
11-02-02
10-11-23
10-08-24
09-06-08
09-03-30

AA+

gl
gl
gl
i
i
i

11-04-14
11-04-01
10-12-09
10-10-06
09-11-04
09-04-08
09-03-06

BBB+
BBB+*-
BBB+
A+
AA-
AA+
AAA*-

IR
i
il
i
i
il
il

11-06-17
02-05-15

11-07-05
11-04-05
11-03-15
10-12-21
10-07-13

10-05-05

Aa2
AA2

BA2
BAA1*-
A3
Al*-
Al
AA2

11-07-29
11-03-10
10-09-30

Aa2k—
Aa2
AA1

12-01-13 BBB+ ffil | 11-10-07 A+ 7 1Hi
i | 11-09-19 A A | 06-10-19  AA- Al
Em | 11-02-17 A+ Tl | 06-10-19  AA- uilif]
il | 11-03-29 BBB- | 11-11-25 BB- gl
il | 11-03-29 BBB- U | 11-04-01  BBB-*-  f]fi
il | 11-03-24 BBB*-  fiJfif | 11-04-01 BBB-*-  fi]fi|
i | 10-11-30 A-*- i | 11-03-24  A-*- il
i | 10-04-27 A- U | 10-12-23 A+ iRl
ffl | 09-01-13 AA- A | 10-03-24  AA- Al

09-01-12 A+ il | 98-06-04 AA 1E T

12-01-13 A il | 11-10-07  AA- uilif]
i | 11-10-13 AA- U | 10-05-28  AA+ Ui
ffl | 10-04-28 AA ffi | 03-12-10 AAA  IETf
ffl | 09-01-19 AA+ iRi|
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10-06-30 AAA*- [ | 09-01-12 AAA*- ol

01-12-13 AAA ETH

10-12-06 BAA3  fijfi | 09-03-30 BBB-  fijfi | 10-12-23  BBB-
10-07-23  BAA1*- M 08-11-10  BBB
| 09-03-31 BAA1 A1 T |
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