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NGRS AV S TV
08/30/2012 20:30 | ¥ Lt) Jul 0.10% 0.00% 0.20%
MNHE RO E (4F
08/30/2012 20:30 | kb Jul 1.70% 1.60% 1.80%
08/30/2012 20:30 | & KM A%k Aug 25 | 370K 374K 372K
08/30/2012 20:30 | R4 J Mk Kb N5 Aug 18 | 3307K 3316K 3317K
08/30/2012 21:45 | 1M 94 G iE Aug26 | -- -47.3 -47.4
08/30/2012 23:00 | HLp* W ehg &\ iG 24 | Aug 3 8 >
08312012 21:45 | ZINEFRIWZ PR EL Aug 53.2 53 53.7
08/31/2012 21:55 | Z&AR K247 #3415 O Aug F 73.6 74.3 73.6
08$31/201222:00 | T.J iJ# Jul 2.00% 2.80% -0.50%
08312012 0901 | % /RIRFERINAHEFEEL Aug 49 | 42.9 46.7
09/04/2012 20:58 | Markit Z£[H PMI % Aug 51.9 51.5 51.9
09/04/2012 22:00 | ISM i3 k. Aug 50 49.6 49.8
09/04/2012 22:00 | ISM A& Aug 46 54 39.5
09/04/2012 22:00 | @I AL Jul 0.40% -0.90% 0.40%
09/05/2012 05:00 | R4 BAHEE Aug 14.20M 14.46M 14.05M
09/05/2012 05:00 WREHEE Aug 11.03M 11.54M 11.00M
09/05/2012 19:00 | MBA &I H% 3k HH % a5 Aug 31 | -- -2.50% -4.30%
09/05/2012 20:30 | kA 77 2QF 1.80% 2.20% 1.60%
09/05/2012 20:30 | HAAL 57 45 AliAS 2QF 1.40% 1.50% 1.70%
09/05/2012 21:45 | ISM 41%] Aug -- 51.4 55.2
09/06/2012 19:30 | Bhiki#E Ak i A% [H Lk Aug - -36.90% | -44.50%
09/06/2012 20:15 | ADP kM ASH)4E %k Aug 140K 201K 163K
09/06/2012 20:30 | B kFM A% Sep 1 370K 365K 374K
09/06/2012 20:30 | RFEEAMH RV RHE N E Aug 25 | 3315K 3322K 3316K
09/06/2012 21:45 | 1IN P& 6718 & Sep2 |- -46.5 -47.3
09/06/2012 22:00 | ISM LI L& 165 Aug 52.5 53.7 52.6
06-07 SEP ICSC EHE#E ALk Aug - 2.60% 1.90%
09/07/2012 20:30 | AEA b N\ Bdsi ik Aug 130K 96K 163K
09/07/2012 20:30 | JEARFA ML N EE Ik Aug 142K 103K 172K
09/07/2012 20:30 | #llig& b gl N Z3s i Aug 10K -15K 25K
09/07/2012 20:30 | Mk Aug 8.30% 8.10% 8.30%
09/07/2012 20:30 | “F¥IWf#H(HFRLL) P 2T Aug 0.20% 0.00% 0.10%
09/07/2012 20:30 | “F¥mHi([FILL) Frf o T Aug 1.90% 1.70% 1.70%
09/07/2012 20:30 | JH~F¥ LW Frf A L Aug 34.5 34.4 34.5
09/07/2012 20:30 | FKhEif A AEZ) Aug - -119 -195
09/07/2012 20:30 | kA% (UB) Aug - 14.70% 15.00%
09/11/2012 03:00 | JH & 15H Jul $9.200B | -$3.276B | $6.459B
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09/11/2012 19:30 | NFIB HF/M b AR WAR B FE %K Aug 91.3 | - 91.2
09/11/2012 20:30 | %4 5 &% Jul -$44.4B | -- -$42.9B
09/11/2012 22:00 | IBD/TIPP 43 5 M AS 45 % Sep 46.4 | -- 45.6
09/11/2012 22:00 | JOLTS HAf7 25 Bk Jul 3740 | -- 3762
09/12/2012 19:00 | MBA &I %K H i 5 %1 Sep7 |- - -2.50%
09/12/2012 20:30 | 4R EL(H FR LK) Aug 1.50% | -- -0.60%
09/12/2012 20:30 | #E i FEE (A EL) Aug -1.30% | -- -3.20%
09/12/2012 22:00 | LR JFEAF Jul 0.30% | -- -0.20%

TN &= K & AT e il st da

09/13/2012 20:00 | ¥k Sep -- - 46.4
09/13/2012 20:30 | Tlkfh ) k485 (H ¥R L) Aug 1.20% | -- 0.30%
09/13201220:30 | Hi) M IRERE M SREE(A L) | Aug 0.20% | -- 0.40%
09/13/2012 20:30 | LMkAEF=# T W& (Al E) Aug 1.50% | -- 0.50%
09/13/2012 20:30 | Hi) M ¥RER & M 5 REUE(FI LK) Aug 2.60% | -- 2.50%
09/13/2012 20:30 | B XKML ANHL Sep 8 370K -- 365K
09/13/2012 20:30 | FREEAMHT Mk Kok N EL Sepl | 3315K - 3322K
09/132012 21:45 | 1 S & &7 E Sep9 | -- - -46.5
09/14/2012 00:30 | FOMC FIJ & v 5 Sep 13 0.25% | -- 0.25%
09/14/2012 02:00 | Fi% A% Aug -$150.0B | -- -$134.1B
09/14/2012 20:30 | JH RN 4EEL (HIFLL) Aug 0.60% | -- 0.00%
09/14/2012 20:30 | VY MM 4RFR & an SEEVR(TIALL) | Aug 0.20% | -- 0.10%
09/14/2012 20:30 | & EEIH S A% (AT EL) Aug 1.70% | -- 1.40%
09/142012 20:30 | YH #R AN 4E R £ M S5 VR ([H L) Aug 2.00% | -- 2.10%
09/14/2012 20:30 | JH #ANM AR - LT Aug 230.625 | -- 229.104
09/14/2012 20:30 | CPI K0 EHL 4F Aug - - 230.124
09/14/2012 20:30 | 7 il B Aug 0.70% | -- 0.80%
09/14/2012 20:30 | [RIRZAP S Aug 0.60% | -- 0.80%
09/14/2012 20:30 | FEHEHBRIE SR Aug 0.30% | -- 0.90%
09/14/2012 20:30 | FAEH X HE/ VAL Aug 0.30% | -- 0.90%
09/14/2012 21:15 | TV {H Aug 0.00% | -- 0.60%
09/14/2012 21:15 | W&AFH R Aug 79.20% | -- 79.30%
09/14/2012 21:15 | #ilig Mk (SIC)* 1A Aug - - 0.50%
09/142012 21:55 | ZEAR K240 2 &5 O Sep P 74 | -- 74.3
09/14/2012 22:00 | EizJFEAT Jul 0.30% | -- 0.10%
09/17/2012 20:30 | 2l £y M il i b i 25 45 % Sep -1 - -5.85
09/18/2012 20:30 | £ 1 H 4517 2Q -$127.0B | -- -$137.3B
09/182012 21:00 | % TIC Vi = A it Jul - - $16.7B
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2012 £ 7-12 AR TXAEHE
BRJAT 2 A R R X

A ] 5 ey vk e AT N ESM Bk R A s ip 22 K%

R SRAT 23 A7 A R il

BRJAT 2 A A R X
BRFAT 2 A A R RAX

HREH

ERIskiE: bloomberg, EAFHFZR

REBETR 2010 £E5% 2010 EEBUF (&
Ezx o) 540D L @@ BE ZF/GDP%  %5/GDP%
FhE 345,153 8066.51 CC Ca cCe -10. 6 142.7
BEF 162,778 1058.85 BBB- Ba2 BBB- *- -9.8 93
Z/RZ 110,012 710 BBB+ Bal BBB+ -31.3 94.9
EARF 1,592,506 528.31  Au A2 A+ -4.6 119.1
YT 654, 281 458.38 AA- Al AA- -9.3 60. 1
EbFIRT 317,075 325 AA+u  Aal *—  AA+ -4.1 100. 7
EE 1, 309, 491 221.61  AMAu  Aaa AAA -7.1 82.4
=E 1,262,987 95.16  AMAu  Aaa AAA -4.3 83.4
= 3; BOMASERNAE ERBHHRS (BA: BAKRIT)
Hha ALESF =XF BET BR= ELFil B} BBEAEE
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
ESARE—NE AN EREEER 10 BRAHR HRENNE
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Ta: BE2012-FRITUFAFFHMBERS (B ZKT) (prelim)

EEFIRSRITYY EERITI SESRT BAFRITWEHFRITY KERTL XESRITE BRRITIE KHMRIT
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FHE
BIRZ
BAF
HET
ks
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2.53
216.38
115. 51

9.90
131.54
156. 25
291.54

2411. 45
399.15
245.15
3338.90
204.79
1152. 61
2212. 49

304. 26
63.19
937.53
1334.74
272.14
1399.19

1985. 73

45.03 71.81
17. 60 9.18
148. 11 80.78
335.92
30.70 773.56
263.23
2589. 69 580. 88
365. 25 71.81

214.18
85.03
1374. 85
572.12
196. 44
847. 63
3278. 28
214.18

212.17 157. 05 4450. 30
38.97 6.43 737.92
442.24 206.90 3370. 51
373.53 287.44 6517. 63
48. 40 8.39 1578. 09
418.03 213. 61 5043. 43
2242.10 1366.16 13331. 03
212.17 157. 05 4450. 30
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10-04-27 BB+
10-03-16  BBB+
09-12-16  BBB+*-
09-12:07  A*-

i
i
i
i
i
i
i
1E T
i
]

R H Y

12-02-22

11-07-13
11-05-20
11-05-14
11-01-14
11-01-14
11-01-14
10-12-21
10-04-09
09-12-08
09-10-22

C BT
CCC il
Bt fAlH
BB+ )
BB+ )
BB+ )
BB+ i)

BBB-*- il
BBB- T
BBB+ )

A- gilid|

L Taor aw o wmm| |

o w owm |  |

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

BA1l
BAA3
BAA1

AA2*-
AA2
AAl

AAA*-

gilidl
gilidl
gilidl
gilidl
gilidl
gilidl
gilidl

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

AA+

i
i
i
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+  IETA
BBB+*-  ffih
BBB+  fAh]
A+ T
AA- fIH
AA+ T
AAA*-  TH

ESARE—TINEBIREAEAR
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11-06-17
02-05-15

11-07-05

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

11-07-29
11-03-10
10-09-30
10-06-30
01-12-13

10-12-06
10-07-23

Aa2
AA2

BA2
BAA1*-
A3
Al*-
Al
AA2

Aa2%—
Aa2
AAl

AAA*-
AAA

BAA3
BAA1*-

R 235

12-01-13 BBB+ ff | 11-10-07 A+ 7 1H]
i | 11-09-19 A I | 06-10-19  AA- i)
1EMH | 11-02-17 A+ I | 06-10-19  AA- i)
fH | 11-03-29 BBB- f7H | 11-11-25 BB- A 1H]
fH | 11-03-29 BBB- fH | 11-04-01 BBB-*- T
I | 11-03-24 BBB*- fH | 11-04-01 BBB-*- T[]
fi | 10-11-30 A-*- I | 11-03-24 A+ fATH
fif | 10-04-27 A- I | 10-12-23 A+ 7 1H]
I | 09-01-13 AA- 7H | 10-03-24  AA- fIH

09-01-12 A+ I | 98-06-04 AA 1ETH

12-01-13 A 7 | 12-01-27 A fH
I | 11-10-13 AA- 7 | 11-10-07  AA- fH
i | 10-04-28 AA 7 | 10-05-28  AA+ T
fIi | 09-01-19 AA+ I | 03-12-10  AAA  IETH
I | 09-01-12  AAA*- i
1T
fIH | 09-03-30 BBB- 7 | 10-12-23  BBB- i
i 08-11-10  BBB  fffi
|

09-03-31

BAA1l

S

R BB AER AR
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