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05/31/2012 20:30 ONEE 1Q.S 2.90% 2.70% 2.90%
05/31/2012 20:30 GDP Mk FE %k 1QS 1.50% 1.70% 1.50%
O NS 2=
05/31/2012 20:30 7N 1QS 2.10% 2.10% 2.10%
05/31/2012 20:30 EN RN MAY 26 | 370K 383K 370K
SRSV E 8N
05/31/2012 20:30 Pl MAY 19 | 3250K 3242K 3260K
05/31/2012 21:45 ZINEERIE AL HRE. | MAY 56.8 52.7 56.2
05/31/2012 21:45 2TV Ol o A MAY 27 | - -39.3 -42
ICSC Chain Store Sales
ex Drug Stores Rose 4%
05/31/2012 22:00 in May
06/01/2012 20:30 |V SN PN 8. MAY 150K 69K 115K
A AR FA AR A N Hi
06/01/2012 20:30 b MAY 164K 82K 130K
06/01/2012 20:30 g gl NEG R | MAY 15K 12K 16K
06/01/2012 20:30 ol MAY 8.10% 8.20% 8.10%
Sl EAPEEZN- AN}
06/01/2012 20:30 HRT MAY 0.20% 0.10% 0.00%
PR B P
06/01/2012 20:30 BT MAY 1.80% 1.70% 1.80%
06/01/2012 20:30 JIF TR BrAa T | MAY 34.5 34.4 34.5
06/01/2012 20:30 KEE B L AR 5 MAY - 422 -169
06/01/2012 20:30 AR (UB) MAY - 14.80% 14.50%
06/01/2012 20:30 NN APR 0.30% 0.20% 0.40%
06/01/2012 20:30 MAFFL APR 0.30% 0.30% 0.30%
06/01/2012 20:30 PCE “FIR4E % (H ¥R EL) | APR 0.10% 0.00% 0.20%
AN B 1 S H D3
06/01/2012 20:30 FREC LD APR 1.90% 1.80% 2.10%
OWNEE S8 E AN o
06/01/2012 20:30 IR (PR L) APR 0.20% 0.10% 0.20%
AN B PR S O
06/01/2012 20:30 5L GFEHD APR 1.90% 1.90% 2.00%
06/01/2012 20:58 Markit [E PMI 52X | MAY -- 54 53.9
06/01/2012 22:00 ISM 7R3V, MAY 53.8 53.5 54.8
06/01/2012 22:00 ISM AT % MAY 57 47.5 61
06/01/2012 22:00 T S APR 0.40% 0.30% 0.10%
06/02/2012 05:00 A4 R MAY 14.50M 13.73M 14.38M
06/02/2012 05:00 WY MAY 11.20M 10.75M 11.12M
06/04/2012 21:45 ISM #1Z) MAY - 49.9 61.2
06/04/2012 22:00 T AT APR 0.20% -0.60% -1.50%
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06/05/2012 22:00 P MAY 53.5 | -- 53.5
MBA LI LYK G R
06/06/2012 19:00 Pl JUN1 - - -1.30%
06/06/2012 20:30 e[ )| 1QF -0.70% | -- -0.50%
06/06/2012 20:30 BT Y 55 A 1QF 2.10% | -- 2.00%
06/07/2012 02:00 WAt 2% R
JIENEE e
06/07/2012 20:00 FHT SR JUN - - 47.6
06/07/2012 20:30 ENERIN JUN 2 378K - 383K
SRSV RE 80 N
06/07/2012 20:30 il MAY 26 | 3245K - 3242K
06/07/2012 21:45 2LV ol o A JUN 3 - - -39.3
07-08 JUN ICSC SR ML | MAY - - 0.60%
06/08/2012 03:00 HEEH APR $11.000B | -- $21.355B
06/08/2012 20:30 Annual Revisions: Trade
06/08/2012 20:30 A T R APR -$49.5B - -$51.8B
06/08/2012 22:00 R AT APR 0.40% | -- 0.30%
NFIB H /N b AR AR
06/12/2012 19:30 R MAY - - 94.5
06/12/2012 20:30 O TR H ERLL) | MAY -1.00% | - -0.50%
06/12/2012 20:30 WO FRE(FILE) | MAY - - 0.50%
IBD/TIPP 28 3% 5 WL 2
06/12/2012 22:00 FE A JUN - - 48.5
06/13/2012 02:00 TR H ) MAY -$90.0B - -
MBA LI LYK G R
06/13/2012 19:00 Pl JUN 8 - - -
| AT o I
06/13/2012 20:30 (HI¥R L) MAY -0.70% | - -0.20%
RPN ] = g TR
06/13/2012 20:30 JE(HERER) MAY 0.20% | -- 0.20%
T A= T i
06/13/2012 20:30 (IAIEL) MAY - - 1.90%
RN ] = g s
06/13/2012 20:30 PE(FIEL) MAY - - 2.70%
06/13/2012 20:30 Pl i A MAY 0.10% | -- 0.10%
06/13/2012 20:30 BRI AN FAE A MAY 0.10% | -- 0.10%
FEMEHRAES
06/13/2012 20:30 ] MAY - - 0.10%
06/13/2012 20:30 TN | MAY 0.50% | -- 0.40%
06/13/2012 22:00 Hiz AT APR 0.40% | - 0.30%
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THSH BRIAT AR ZRIL
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9H6H  RRRATAAFZ LRI
10 H4H  BRIATAATF) L

11HSH  BRIATAATF) L
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HEHIkIE: bloomberg. AR

F2: KNEZEERGFESHEXER

2010 20104

=% (BEAK *F BURF {3 Z ¥ GDPIR
EX L) 540D #REL @@ BHE /GDP% %/GDP% GDP[EJLE
#he 345, 153 8066.51 CC  Ca cce -10.6 142.7 -5.5 0.2
EEF 162,778 1058.85 BBB- Ba2 BBB- *~ -9.8 93 -1.7 -0.4
ERZ 110,012 710 BBB+ Bal BBB+ -31.3 94.9 2.3 1.6
BAF 1,592,506 528.31 Au A2 A+ -4.6 119.1 0.8 0.3
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MILZF 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
=E 1,262, 987 95. 16 AAAU  Aaa AAA -4.3 83.4 2.6 0.5
ZEHRIRIE: Bloomberg, RAFR
F*3; KRiMiA%ERMAERBAAGRS (B AAKT)

FhE i livzy BX# BEF BERZ Loy MEEESIT
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
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218. 61
123. 88
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138. 33
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274. 62
3323.45
217. 60
1147.02
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133. 55
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1460. 96
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37. 11 53. 45
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309. 70
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277. 26
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186. 45
305. 07
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