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06/02/2012 05:00 WA MAY 11.20M 10.75M 11.12M

06/04/2012 21:45 ISM #HZ) MAY - 49.9 61.2

06/04/2012 22:00 T AT APR 0.20% -0.60% -1.50%

06/05/2012 22:00 ISM FEHIIEN £ 5 4R | MAY 53.4 53.7 53.5

06/06/2012 19:00 MBA HICHI D T 5% | JUN 1 - 1.30% -1.30%

06/06/2012 20:30 e[ )| 1QF -0.80% -0.90% -0.50%

06/06/2012 20:30 BT Y 55 A 1QF 2.10% 1.30% 2.00%

06/07/2012 02:00 WAt 2% R

06/07/2012 20:30 ENERIN JUN 2 378K 377K 383K

06/07/2012 20:30 FRA M RsF N2 | MAY 26 | 3250K 3293K 3242K

06/07/2012 21:45 2T ol A JUN 3 - -37.6 -39.3
g K B FARAT I

06/07/2012 21:49 HI SR 2 JUN - 46.1 47.6

06/07/2012 23:41 ICSC HEHEHE MLt | MAY - 1.70% 0.60%

06/08/2012 03:00 HEEH APR $11.000B | $6.515B $21.355B

06/08/2012 20:30 Annual Revisions: Trade

06/08/2012 20:30 A T R APR -$49.5B | -$50.1B -$51.8B

06/08/2012 22:00 R AT APR 0.40% 0.60% 0.30%
NFIB H Nl SR SRR S

06/12/2012 19:30 TR MAY 94 94.4 94.5

06/12/2012 20:30 WO TR E(H R L) | MAY -1.00% -1.00% -0.50%

06/12/2012 20:30 O RS FRE(RI L) MAY -0.60% -0.30% 0.50%
IBD/TIPP £35Sk ML J&

06/12/2012 22:00 TR JUN 47.3 46.7 48.5

06/13/2012 02:00 TR H ) MAY -$125.0B | -$124.6B -$57.6B

06/13/2012 19:00 MBA HICHI DK T 5% | JUN 8 - 18.00% 1.30%
TP T kg FR A ()

06/13/2012 20:30 i Ek) MAY -0.60% -1.00% -0.20%
A AR S R UE

06/13/2012 20:30 (HI¥R L) MAY 0.20% 0.20% 0.20%
TP AE = A ()

06/13/2012 20:30 k) MAY 1.20% 0.70% 1.90%
A AR S R UE

06/13/2012 20:30 (IAIEL) MAY 2.80% 2.70% 2.70%

06/13/2012 20:30 Pl i A MAY -0.20% -0.20% 0.10%

06/13/2012 20:30 BRI AN FAE A MAY 0.00% -0.40% 0.10%
FHEHEHRAEER

06/13/2012 20:30 i MAY 0.40% -0.10% 0.10%

06/13/2012 20:30 AR 0T /N MAY 0.30% 0.00% 0.40%

06/13/2012 22:00 Hiz AT APR 0.30% 0.40% 0.30%
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Annual Revisions:
06/14/2012 20:30 Current Account
06/14/2012 20:30 2 I H S A 1Q -$131.9B | -- -$124.1B
WA IR EL (3
06/14/2012 20:30 Et) MAY -0.20% | - 0.00%
WM TER TR
06/14/2012 20:30 PE(H L) MAY 0.20% | -- 0.20%
06/14/2012 20:30 JE BIE Sk (R L) | MAY 1.80% | -- 2.30%
MM TEREmE R
06/14/2012 20:30 PE([FEL) MAY 2.20% | -- 2.30%
R R TR £ =T
06/14/2012 20:30 RS MAY 229.8 | - 230.085
06/14/2012 20:30 CPI %D REL &7 | MAY 229.328 | -- 228.984
06/14/2012 20:30 EEN PN JUN9 375K -- 377K
i 48 4 2Rk Rosk N
06/14/2012 20:30 10 JUN 2 3270K - 3293K
06/14/2012 21:45 2 o R T JUN10 |- - -37.6
2l 29 N il A A R
06/15/2012 20:30 10 JUN 13 | -- 17.09
06/15/2012 21:00 HTIC P ATt APR -- - -$49.98B
06/15/2012 21:00 KHE TIC Wi APR $45.0B - $36.2B
06/15/2012 21:15 Tl MAY 0.10% | -- 1.10%
06/15/2012 21:15 &AL & MAY 79.20% | -- 79.20%
06/15/2012 21:15 gL (sIc) = H MAY -0.10% | -- 0.60%
C R N e R e
06/15/2012 21:55 L JUNP 77.5 | -- 79.3
06/18/2012 22:00 NAHB 7454 | JUN 28 | -- 29
06/19/2012 20:30 HrEIT LHRH MAY 725K - 717K
06/19/2012 20:30 I L(H R E)% MAY 1.10% | -- 2.60%
06/19/2012 20:30 VAT MAY 730K - 715K
06/19/2012 20:30 BV O] (H R L)% MAY 1.00% | -- -7.00%
06/19/2012 22:00 JOLTS HRAT ¥ ik APR -- -- 3737
MBA LI LT K Hi i
06/20/2012 19:00 10 JUN15 | -- - 18.00%
06/21/2012 00:30 FOMC FJ % g5 JUN20 |- - 0.25%
06/21/2012 20:30 ORI JUN16 | - - 377K
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F1: BREREFR—20125F6-12 BRRTXAEHE

6 6 H MRITAAMHMZRRI BRIZE G THERAT R R &
6 H10H VEEINAHE kS

6 H12H A MEHsLmn 6

6 F 13 H [ H7 ik ESM AU BUR 4 A 29 i H i

6 H17TH &KL
07 gry G20 M (R RIS
6 H21 H BRIATHF S BROGHERS LMK 2
6 H
28-29 H BRMINESZTE SN
IMF S &I, A 100 ACERCE BV RO AT 9% —Jhz OB AR L %
6 HJi BRI R H
THSH  BRIATAARIZIIL

8 H2H  BRRATRATHH PN

9H6H BERRAT ARG
10 J4H  BRRATAATA R RN

ILA8H  BRRATAATA R RN
126 H  BRRATAATAHR RN

EHRIKIE: bloomberg. AR

F2: RKNEZEERGFHEKXER

20104 2010 &

=% (BAK FF BT 5 Z= ¥ GDP IR
ER 7o) 5£00s iRE @l EHE /GDP% %£/GDP% GDP[REIEE Lt
ey 345, 153 8066.51 CC  Ca cce -10.6 142.7 -5.5 0.2
BEF 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
BAHM 1,592,506 528.31 Au A2 A+ -4.6 119.1 0.8 0.3
FEEF 654, 281 458.38  AA- Al AA- -9.3 60. 1 0.8 0

FEZRRE-TMESNELESR 13 RAMR RERMNE
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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, RAAR
% 3; KRiMih%ERMAERBAAGRS (B AHKT)

FhE i livzy BX# BEF BERZ Loy MEELESIT
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: BE2011-12R1T BT HMBE RS (AL {Z%Ex) (prelim)

PEFIBTSRITY SEESRITY  ERT BEXFRITIEIEFRITY ZRERTIL XERTI  ARRTE  EMRTL

Eb ) Bt 2239. 28 278.78 37. 11 53.45
R 7.22 443,53 133. 55 21.86 9.69
ER= 218. 61 274. 62 953. 29 154. 57 78. 44
2XH 123. 88 3323. 45 1339. 54 309. 70
BET 27.65 217.60 302. 08 31.83 759. 51

FEBESF 131.23 1147. 02 1460. 96 277. 26
== 138.33 2099. 96 2344. 34 544. 89
EE 583. 91 1748. 62 430.13 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
9.35
186. 45
305. 07
12.00
216. 91
1318. 49
147. 50

4074. 39
904.73
3304. 32
6451. 33
1640. 06
5129. 44
10946. 39
4074. 39
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09-12-22 A2 I | 09-12-16 BBB+

T
W

FSRRE-TIMERINEIEEER 14

SD (ikF

12-03-02 C i | 12-02-27 P2,
11-07-25 Ca | 11-07-27 cc

11-06-01 Caal f7H | 11-05-09 B*-

11-05-09 B1*- fi | 11-03-29  BB-*-
11-05-09 B1*- fi | 11-03-29  BB-*-
11-05-09 B1*- fi | 11-03-29  BB-*-
11-05-09 B1*- fi | 11-03-29  BB-*-
11-03-07 B1 fi | 11-03-29  BB-*-

10-12-16 BA1*- filf | 10-12-02 BB+*-
10-06-14 BA1l il | 10-04-27 BB+
10-04-22 A3*- il | 10-03-16 BBB+

*_

WEEH M

fiTH | 12-02-22 C F i
filh | 11-07-13  ccc fajh
il | 11-05-20  B+*-  fajhi
i | 11-05-14 BB+ fihl
fif | 11-01-14 BB+ fihl
fif | 11-01-14 BB+ fhl
fif | 11-01-14 BB+ fhl
il | 10-12-21  BBB-*-  fijfi
i1 | 10-04-09  BBB-  fijfi
i | 09-12-08 BBB+  fijfi
1E1H | 09-10-22 A- Al
AT}
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09-10-29 Al*-  fajfi | 09-12-07 A*- AT

11-07-12 BA1 i | 11-04-01 BBB+ 7 | 11-04-14  BBB+  1E[H
2011-4-15 BAA3 i | 11-02-02 A-*- f7H | 11-04-01 BBB+*- il
2010-12-17  BAA1 i | 10-11-23 A*- i | 10-12-09 BBB+ il
10-10-05 AA2*- i | 10-08-24 AA- i | 10-10-06 A+ iRl
10-07-19 AA2 i | 09-06-08 AA 7H | 09-11-04  AA- B 1H]
09-07-02 AA1 fIi | 09-03-30 AA+ T | 09-04-08  AA+  fifl
09-04-17 AAA*- fH 09-03-06 AAA*-  fi[l

12-01-13 11-10-07

11-06-17 Aa2 11-09-19 06-10-19
02-05-15 AA2 11-02-17 06-10-19

11-07-05 BA2 i | 11-03-29 BBB- 7 | 11-11-25 BB- U]
11-04-05  BAA1*- il | 11-03-29 BBB- i | 11-04-01 BBB-*- i
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-*- T | 11-03-24  A-*- uilif]
10-07-13 A1l ffl | 10-04-27 A- M | 10-12-23 A+ g
10-05-05 AA2 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 T | 12-01-27 A il
11-07-29 Aa2%— i | 11-10-13 AA- i | 11-10-07  AA- uilif]
11-03-10 Aa2 I | 10-04-28 AA il | 10-05-28  AA+ Ui

10-09-30 AA1 Il | 09-01-19 AA+ A | 03-12-10 AAA  IFH
10-06-30 AAA*-  fagff | 09-01-12  AAA*-  fATH]
01-12-13 AAA E

10-12-06 BAA3 T | 09-03-30 BBB- ff | 10-12-23  BBB-  fAlf]
10-07-23  BAA1*-  fAJH] 08-11-10 BBB 1Al
09-03-31 BAA1 il
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