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I} ) LR H | AEME | ShME | BTHME
09/12/2012 19:00 | MBA R LYK H i 5 %1 Sep7 |- 11.10% -2.50%
09/12/2012 20:30 | B M F5 B0 H IR L) Aug 1.50% 0.70% -0.60%
09/12/2012 20:30 | Bk K F5 % (] Eb) Aug -1.50% -2.20% -3.20%
09/12/2012 22:00 | fit & ZEAT Jul 0.30% 0.70% -0.20%
09/13/2012 20:00 | JNEE K 5 ST P w5t 4L Sep -- 50.4 46.4
09/13/2012 20:30 | Tk ) A& S5 H FRLL) Aug 1.20% 1.70% 0.30%
09/13/2012 20:30 | i) MrEER & REIE(H PR L) Aug 0.20% 0.20% 0.40%
09/13/2012 20:30 | TMkAEF=3 H) i ([ Eb) Aug 1.60% 2.00% 0.50%
09/13/2012 20:30 | ) ek i RedE (A EL) Aug 2.60% 2.50% 2.50%
09/13/2012 20:30 | H k%M A% Sep8 | 370K 382K 365K
09/13/2012 20:30 | RR&LAH IME Kbk N2 Sepl | 3318K 3283K 3322K
09/13/2012 21:45 | B18IH P4 671G )% Sep9 | -- -42.2 -46.5
09/14/2012 00:30 | FOMC Fl| %55 Sep 13 0.25% 0.25% 0.25%
09/14/2012 02:00 | Fils AR Aug -$170.0B | -$190.5B | -$134.1B
09/14/2012 20:30 | WM&t (HIRLL) Aug 0.60% 0.60% 0.00%
09/14/2012 20:30 | W SR 4EER B i REJE(H FRLL) Aug 0.20% 0.10% 0.10%
09/14/2012 20:30 | J& RO o i (R L) Aug 1.70% 1.70% 1.40%
09/14/2012 20:30 | WM 4akR & b RedE (A L) Aug 2.00% 1.90% 2.10%
09/14/2012 20:30 | iH # M A& EL- LT 2 Aug 230.625 230.379 | 229.104
09/14/2012 20:30 | CPI #%:LhE% 47 Aug -- 230.244 | 230.124
09/14/2012 20:30 | Fi i 4 Aug 0.80% 0.90% 0.80%
09/14/2012 20:30 | FRiRZEANEAEHI Aug 0.70% 0.80% 0.80%
09/14/2012 20:30 | FEMEHMRAEG HR Aug 0.40% 0.10% 0.90%
09/14/2012 20:30 | F AR /4L Aug 0.40% -0.10% 0.90%
09/14/2012 21:15 | V™14 Aug 0.00% -1.20% 0.60%
09/14/2012 21:15 | &&= Aug 79.20% 78.20% 79.30%
09/14/2012 21:15 | HHiliEML(SIC)~{H Aug -0.30% -0.70% 0.50%
09/14/2012 21:55 | HEHR KA 915 0 Sep P 74 79.2 74.3
09/17/2012 20:30 | 41ZMIHHlIdE b i A 5 %L Sep -2 -10.41 -5.85
09/18/2012 20:30 | £ i H 4547 2Q -$125.0B | -$117.4B | -$137.3B
09/18/2012 21:00 | # TIC Jit il Jul -- $73.7B $16.7B
09/18/2012 21:00 | K TIC i & Jul $27.5B | $67.0B $9.3B
09/18/2012 22:00 | NAHB {F &1 % Sep 38 40 37
09/19/2012 19:00 | MBA &I DE K HHi%Fa % Sep 14 | -- -0.20% 11.10%
09/19/2012 20:30 | #HrEJF T.H6%L Aug 767K 750K 746K
09/19/2012 20:30 | 5 EIF T.(J1¥F L)% Aug 2.80% 2.30% -1.10%
09/19/2012 20:30 | 44/ Aug 796K 803K 812K
09/19/2012 20:30 | B HT (¥R LK) % Aug -1.90% -1.00% 6.80%
09/19/2012 22:00 | HjJs 44 Aug 4.56M 4.82M 4.47TM
09/19/2012 22:00 | IH=E# HIFLL Aug 2.00% 7.80% 2.30%
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i} J8] LU e | WEE | EbE | ATE
09/20/2012 20:30 | ¥R A B Sep 15 | 375K -- 382K
09/20/2012 20:30 | FELLAH MY Koot N L Sep8 | 3300K - 3283K
09/20/2012 20:58 | Markit 2£[E PMI #J{H Sep 51.5 | -- --
09/20/2012 21:45 | S 13 e &7 3G i Sep16 | -- - -42.2
09/20/2012 21:45 | w125 Ty Sep -- -- -22
09/20/2012 22:00 | Z3 A s b AT S e 2L Sep 45 | -- 7.1
09/20/2012 22:00 | 4isLEks Aug -0.10% | -- 0.40%
09/21/2012 00:00 | FKEEi{HAEH) 2Q - -- $2828.3B
09/24/2012 20:30 | ZEFEkAig 4 30 B FE 2L Aug - - -0.13
S B I A % AT I L B
09/24/2012 22:30 | % Sep - - -1.6
09/25/2012 21:00 | F5I%/CS 20 Mk H IR HL%LZE1H | Jul - -- 0.94%
09/25/2012 21:00 | & ¥5/CS i EriR%1-20 [H]Lk Jul - - 0.50%
09/25/2012 21:00 | ##¥/CS MK FEEL Jul - -- 142.21
09/25/2012 22:00 | %% & {5 0> Sep 63 | -- 60.6
09/25/2012 22:00 | HL - pcfitifili ki 54 Sep -- -- -9
09/25/2012 22:00 | fEEMisfa% HIRLL Jul - -- 0.70%
09/26/2012 19:00 | MBA &I B¥ak F i Fe %k Sep21 | -- - -0.20%
09/26/2012 22:00 | ekt Aug 381K - 372K
09/26/2012 22:00 | HidfEEwE HIFLL Aug 2.30% | -- 3.60%
Preliminary Benchmark Revision
09/27/2012 20:30 | to Establishment Employment
09/27/2012 20:30 | GDP Z=IR LU (4EJE 1K) 20T 1.60% | -- 1.70%
09/27/2012 20:30 | GDP #r#s 454k 2QT 1.60% | -- 1.60%
09/27/2012 20:30 | A2 20T -- -- 1.70%
09/27/2012 20:30 | A AT 2L ZRIRLE 2QT - - 1.80%
09/27/2012 20:30 | ifif i f T # Aug -4.50% | -- 4.20%
09/27/2012 20:30 | fif FHWE o it (BRIZHIZ Aug 0.50% | -- -0.40%
09/27/2012 20:30 | LB T AT DT H(CCHLERSL) Aug -- -- -3.40%
09/27/2012 20:30 | HEEB ¥ AT H BT (CKHLERSE) Aug - -- 0.00%
09/27/2012 20:30 | B kM A% Sep22 | -- - -
09/27/2012 20:30 | FF&EAMH RNV ROk N2 Sep15 | -- - -
09/27/2012 21:45 | $41H 3 P4 &7 3G Sep23 | -- - -
09/27/2012 22:00 | fEfFEHEER(H L) Aug 0.00% | -- 2.40%
09/27/2012 22:00 | it Fk Aug - -- 15.00%
09/27/2012 23:00 | HLg* Wk B i b G ) 454k Sep - - 8
09/28/2012 20:30 | AU Aug 0.20% | -- 0.30%
09/28/2012 20:30 | M AIF Aug 0.50% | -- 0.40%
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£ 1: REFRBER—2012F 7-12 ARTXAKEHE

9 H6H DR SRAT A AT 2 e

9H 12 H  fEEEEVERE AR ESM SvEPER g 22 Kk
10 H4H  BRIAT AL Z L

11 H8H
12H6H

PAT NATH PR

KK
B JAT 2 A R R R

HHRIRIR: bloomberg. HARE

=% (BAK 2010 £E% 2010 EEBUF (R
Ex ) 540D HREL @@ EE F/GDP%  %5/GDP%
g 345, 153 8066.51 CC  Ca cce -10.6 142.7
BET 162,778 1058.85 BBB- Ba2 BBB- *~ -9.8 93
E/RZ 110,012 710 BBB+ Bafl BBB+ -31.3 94.9
BKR# 1,592,506 528.31  Au A2 A+ -4.6 119. 1
FUESF 654, 281 458.38  AA- AT AA- -9.3 60. 1
EbFIEE 317,075 325 AA+U  Aal %= AA+ —4.1 100. 7
EE 1, 309, 491 221.61  AAAu  Aaa AAA -7.1 82.4
= 1,262, 987 95.16 AAAU  Aaa AAA -4.3 83.4

% 3; RiMiaGEREAERBMHES (Bl BAEKT)
FHE BMF  EXH AEF EXR= HAN  EREIRST

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: BE2012-35RTUFFFHMBERS (Bi: {Z£7x) (prelim)
LeFIETERITIL ZERITI EERITI ERFRTUAIFRTI EERTI EZERITIE BARBRITI EMBRITI

Eb ) Bt 2411.45 304. 26 45.03 71. 81 214.18 212.17 157. 05 4450. 30
R 2.53 399.15 63.19 17. 60 9.18 85. 03 38.97 6. 43 737.92
ER= 216. 38 245.15 937.53 148. 11 80.78 1374. 85 442.24 206. 90 3370. 51
BKA 115. 51 3338. 90 1334. 74 335. 92 572.12 373.53 287. 44 6517. 63
BEF 9.90 204.79 272.14 30. 70 773. 56 196. 44 48. 40 8.39 1578. 09
[isiss 131. 54 1152. 61 1399. 19 263. 23 847.63 418.03 213. 61 5043. 43
fEE 156. 25 2212.49 2589. 69 580. 88 3278. 28 2242.10 1366. 16 13331. 03
JEE 291. 54 1985. 73 365. 25 71. 81 214.18 212.17 157. 05 4450. 30

HRIRIE: BIS, BAAMIR
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0302 ¢ g |12-0om2r DB sl b2 ¢ s
PEFEZ
11-07-25 Ca fE | 11-07-27 CcC | 11-07-13 CCC TE
11-06-01 Caal ﬁlﬁ 11-05-09 B*- ﬁﬁ 11-05-20 B+*- ﬁlﬁ
11-05-09 B1*- ﬁlﬁ 11-03-29 BB-*- ﬁﬁ 11-05-14 BB+ ﬁlﬁ
11-05-09 B1*- ﬁlﬁ 11-03-29 BB-*- ﬁﬁ 11-01-14 BB+ ﬁlﬁ
11-05-09 B1*- ﬁlﬁ 11-03-29 BB-*- ﬁﬁ 11-01-14 BB+ ﬁlﬁ
11-05-09 B1*- ﬁlﬁ 11-03-29 BB-*- ﬁﬁ 11-01-14 BB+ ﬁlﬁ
11-03-07 Bl ﬁlﬁ 11-03-29 BB-*- ﬁﬁ 10-12-21 BBB-*- ﬁlﬁ

10-12-16  BAl*-  fiffi | 10-12-02  BB+*-  ijfj | 10-04-09 BBB-  fiffi
10-06-14 BA1 filfi | 10-04-27 BB+ fii | 09-12-08  BBB+ i
10-04-22 A3*- 4 | 10-03-16  BBB+  IETH | 09-10-22 A 1 1
09-12-22 A2 fifi | 09-12-16  BBB+*- i
09-10-29 Al*- i | 09-12-07 A*- AT

| [e20727 AmA Wl
|

| | o30420 A @ | [ |

11-07-12 BA1 i | 11-04-01 BBB+ il | 11-04-14  BBB+  IE[H
2011-4-15 BAA3 7 | 11-02-02 A-*- 7 | 11-04-01 BBB+*- i
2010-12-17  BAA1 i | 10-11-23 A*- i | 10-12-09  BBB+ il
10-10-05 AA2*- ffi | 10-08-24 AA- ff | 10-10-06 A+ gl
10-07-19 AA2 {1l | 09-06-08 AA A | 09-11-04  AA- Al
09-07-02 AA1 f1f | 09-03-30 AA+ T | 09-04-08  AA+ Tl
09-04-17 AAA*- ] 09-03-06 AAA*- il

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

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

11-06-17
02-05-15

Aa2
AA2

11-11-25 uilif|
11-04-01 BBB-*- i
11-04-01 BBB-*- i
11-03-24 k- U]

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

BA2
BAA1*-
A3
Al*-

11-03-29
11-03-29
11-03-24
10-11-30

FEZRRE-TMESWELESR 12 RATE AREMNE
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10-07-13 Al fif | 10-04-27 A- I | 10-12-23 A+ 7 1h]
10-05-05 AA2 fH | 09-01-13 AA- 7 | 10-03-24  AA- o]
09-01-12 A+ I | 98-06-04 AA ETH
12-01-13 A A | 12-01-27 A i
11-07-29 Aa2%— il | 11-10-13 AA- 7 | 11-10-07  AA- o]
11-03-10 Aa2 fif | 10-04-28 AA A | 10-05-28  AA+  fAh
10-09-30 AA1 fif | 09-01-19 AA+ I | 03-12-10 AAA  IETH
10-06-30 AAA*- il | 09-01-12 AAA*- ]
01-12-13 AAA 1E T

10-12-06 BAA3 f1H | 09-03-30 BBB- f0H | 10-12-23  BBB- 1A
10-07-23 BAA1*-  fATH 08-11-10 BBB ki)
09-03-31 BAA1 gl
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AEFMH

AIREE LERRAEIESHARAERAE UATER “A27" NEFER. KAAFRSEZFERAKRBIAR S
MREARR,

ARERETEATEERES, EANFANMREZEFEEMERMERTEMY. KIRSAEHMER. TR, ERRIHEN
RRBAEFESEZR, FIEEASEN A B ERMEIE S H thi% ERAIAEIESR R AE L EIE.
AIREEAFHMER . BRRENNRBRAL T FEHARES S BRFIET, AIRGEIENIESSRIZEFMNIE. ME
BEREBRWNTIESED.. EFRRE, AAREAHSERREMHER. EREENR—BIRE.
AIREETIIRMERA, BRIESEIREA, MEAXLXBHRARIRESEZAMEEEAN, ARBEHKETE, FNBEMIES
BESAREIE.

EPHYEANRIAEXARENEERET. BEHESAEMAUANEENR, FUEXALA
http://www. swsresearch. com WufHIH I TEIRE N E, KAATBFEZERRERENME.
BERANYEREANTAREENREZIIARSENEOFZ PR, FTHAKRREANEBREIAENE—RE. TR
Nz B EE IR TR R BITRIBILE X K@E%%??=$“7TA5EH%FUEHRKﬁ;ﬁ#E A
SEIEEREREL, TS FIESRZWARE N BIESRERAMBER O LRSI DT
AIREFEAIEMRERRESATRETEENIER, THEEAANSORIN . KAABRBERIRSEESEEENHE
PRI E B MERAREE. AN ABNEANEEARSHEMNENREVRETHEHEERE, UR(F
BWE) ERIMICIREmE .

EEMAERLT, KRS PHEESMRENERFFAARIHEMARREEY. EEFMERLT, KATRIHEMTAR
FRAAREPHETMTASHEIBMEMREAATMEE. TIRERKE, REEEE.
ERRENERAFERATNER, MEETARRSES EMRERESMAARIR S BRGS0 3735 E M
.

AIREWBVAR ARG, BFIEAFER . AXBMARERE—VINA. RIESELEEET, FUARREFRY
FRBMHBBIE AN F . REXABBEXPEEN, KIRENEMBSHIRFLUERARFMEEARRIER
SR ERR, SBEASEZBTMEMA, SLUEARIEAL BRI EMANER. TEARIRESHERBER.
REFFICRIRICH AR L TNEIR. REFRICEFRE.
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