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20114 7H -0.187% -0.223% -0.266% -0.051% -0.123% [JRUIMGON] 0. 170% —0.140%
2011485 -0.165% —0.179% -0.281% —0.034% -0.124% —0.438% —0.109% —0.073%
201149 H -0.112% -0.055% -0.257% —0.002% -0.118% —0.361% —0.045% —0.005%
20114 10 B -0.048%  0.085% —0.200% 0.059% —0.138% -0.265% 0.035%  0.057%
20114 118 0.006% 0.198% -0.137% 0.103% -0.154% -0.165% 0.08s% [[OHOGONN
20114 12 8 0.037% 0.249% -0.072% 0.121% -0.173% -0.007%  0.050%  0.071%
20124 1 0.043% 0.230% -0.036% 0.117% -0.146%  0.128% —0.043%  0.011%
2012428 0.022% 0.160% -0.019% 0.074% -0.105% [[ONGOMNN -O. 145% -0.099%
201243 -0.023% 0.070% -0.029% 0.014% -0.122%  0.248% —0.234% —0.326%
2012445 -0.068% —0.004% -0.055% —0.053% -0.134%  0.205% —0.300% —0.560%
2012458 -0.090% -0.054% -0.078% —0.106% 0.151% —0.347% || CHGHG
2012 4 6 A . 094% 0.146% -0.385% —0.625%
2012478 -0.074% -0.025% 128% -0.011%  0.128% [[OINONY —O. 439%
201248 5 -0.045% 0.031% -0.091% —0.113%  0.002%  0.086% —0.377% —0.243%
201249 H -0.021% 0.098% -0.096% —0.094% -0.009%  0.065% —0.285% —0.149%
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3% 2. 2012 ££ 9 A OECD FEMEIEHR

& 2 GDP Y
Kk ILE 8AME 9AE 9REE 9RAFTELH
EJE 35.25% 100.80 100. 90 0.10% 69. 44%
B[ 5.33% 100.06 100.24 0.19% 20. 06%
TRAF I 2.17% 100.20 100.38 0.17% 7.54%
&5 0.56% 100.62 100.97 0. 35% 3.96%
HE 3.64% 100.41 100. 46 0. 05% 3. 95%
BT 4.19%  98.91  98.95 0. 05% 3.83%
Wt 0.82% 99.75  99.85 0.10% 1.68%
PilIES 3.36%  99.67  99.70 0. 02% 1.63%
hE 0.11% 100.23 100.55 0. 32% 0. 74%
BET 0.57%  98.69  98.73 0. 05% 0. 54%
ER= 0.44% 101.11 101.17 0. 06% 0.51%
g 0.87% 100.51  100. 53 0. 02% 0. 38%
OECD 100.00% 100.22 100.22  -0.001% 100. 00%
B 0.62% 100.27 100.26 -0.01% -0. 16%
ZivRiL 0.06%  99.46  99.30 -0. 16% -0. 20%
= 0.29% 101.11 101.06 -0. 05% -0.27%
FHRE 0.09% 99.21  99.05 -0.17% -0.31%
*x= 0.45%  99.05  98.99 -0. 06% -0.57%
Hrigfkse 0.30% 99.49  99.39 -0. 10% -0. 60%
) 5F F) 0.44%  98.43  98.35 -0. 08% -0. 69%
B 0.47%  99.72  99.60 -0.12% -1.09%
g fe 0.13% 99.19  98.76 -0. 43% -1.13%
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EbFI B 0.95%  99.46  99.40 -0. 07% -1.27%
2F 0.72%  98.51  98.39 -0. 12% -1.66%
w= 1.84% 100.13  100.08 -0. 05% -1.87%
#EH 0.65% 98.93  98.78 -0. 15% -1.92%
fa= 1.61%  99.28  99.20 -0. 08% -2.51%
B3 5| 0.80%  99.53  99.36 -0. 16% -2.60%
THH 2.65%  99.48  99.39 -0. 10% -5. 13%
EE 5.07%  99.56  99.51 -0. 05% -5. 28%
[Pz 3.20% 100.78 100. 67 -0.11% -6. 78%
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3. fixwinh, FEB. BAE. FERIKEF, mED.

BT E

Ex 8 A& 9 AfE 9 Rk
ENEE e il 99.17 99.38 0. 22%
¥} 99. 44 99. 51 0.07%
B 99. 434 99. 425 -0.01%
OECD+1 2 7 [ 99.76 99. 74 -0.02%
FE[3 100. 40 100. 36 -0. 04%
EER 99.16 99. 02 -0. 15%
ENE 97.13 96. 85 -0. 28%
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20124511 A R E5F
IE—F B AR5 EE
I} ) LR H | AEME | ShME | BTHME
11/14/2012 21:30 | F & EHI Oct -0.20% -0.30% 1.10%
11/14/2012 21:30 | BRIRAEANZAEHI Oct 0.20% 0.00% 1.10%
11/14/2012 21:30 | FAEMHEHEERY A v Oct 0.40% -0.30% 0.90%
11/14/2012 21:30 | FAERE N H/ AL Oct 0.40% -0.10% 0.90%
11/15/2012 03:00 | Minutes of FOMC Meeting
11/15/2012 21:30 | WM isIEE (HERLL) Oct 0.10% 0.10% 0.60%
11/15/2012 21:30 | WM FEER B 5 REIR(H PR L) Oct 0.10% 0.20% 0.10%
11/15/2012 21:30 | J& R s k& (R L) Oct 2.10% 2.20% 2.00%
11/15/2012 21:30 | M HEER & i 5 REVE (R LK) Oct 2.00% 2.00% 2.00%
11/15/2012 21:30 | P A FEE- o1 VR4 Oct 231.327 231.317 | 231.407
11/15/2012 21:30 | CPI %D 47 Oct -- 230.994 230.58
11/15/2012 21:30 | 409l & e 5k Nov -8 -5.22 -6.16
11/15/2012 21:30 | H kML A% Nov 10 | 375K 439K 355K
11/15/2012 21:30 | FREESUURAME RS AL Nov3 | 3181K 3334K 3127K
Bloomberg U.S. Economic Survey
11/15/2012 21:45 | for November
11/15/2012 22:45 | S o F i 5 Nov 1l | -- -33.1 -34.4
11/15/2012 23:00 | 55 HEHE K 3Q -- 7.40% 7.58%
11/15/2012 23:00 | MBA Mortgage Foreclosures 3Q -- 4.07% 4.27%
11/15/2012 23:00 | ZImikfits s Mk A S a4k Nov 2 -10.7 5.7
11/16/2012 22:00 | #t TIC Jis it Sep $50.0B $4.7B $91.4B
11/16/2012 22:00 | KM% TIC Wik Sep $50.0B | $3.3B $90.0B
11/16/2012 22:15 | TV {4 Oct 0.20% -0.40% 0.40%
11/16/2012 22:15 | B4 {# % Oct 78.30% 77.80% 78.30%
11/16/2012 22:15 | gk (SIC) 4 Oct 0.20% -0.90% 0.20%
11/19/2012 23:00 | NAHB {15 Nov 41 46 41
11/19/2012 23:00 | ¥ 5356 Oct 4.74M 4.79M 4.75M
11/19/2012 23:00 | IH=4H#4E HIRLL Oct -0.20% 2.10% -1.70%
11/20/2012 21:30 | HrEJF L% Oct 840K 894K 872K
11/20/2012 21:30 | i[RI L(HIHL)% Oct -3.70% 3.60% 15.00%
11/20/2012 21:30 | @A VFA] Oct 864K 866K 894K
11/20/2012 21:30 | £ (JIIALE)% Oct -2.90% -2.70% 11.60%
11/21/2012 20:00 | MBA &P G E%L Nov 16 | -- -2.20% 12.60%
11/21/2012 21:30 | kML A% Nov 17 | 410K 410K 439K
11/21/2012 21:30 | FREESUURAME RS AL Nov 10 | 3345K 3337K 3334K
11/21/2012 21:58 | Markit 2 [E PMI ¥ Nov 51 52.4 51
11/21/2012 22:45 | S o P i 5 Nov 18 | -- -33.9 -33.1
11/21/2012 22:45 | @15 TN Nov -- 4 -7
11/21/2012 22:55 | Z &R K24 B #H (5O Nov F 84.5 82.7 84.9
11/21/2012 23:00 | 4isGiEks Oct 0.10% 0.20% 0.60%
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20124511 A HREHF
AEBATRZFETE
i} J8] LU e | WEE | EbE | ATE
11/26/2012 21:30 | ZnaEFBefE 4325 sh a2k Oct -- -- 0
Ak R I A A RAT &L TS B 4R
11/26/2012 23:30 | % Nov 2| - 1.8
11/27/2012 21:30 | i T 5 Oct -1.00% | -- 9.90%
11/27/2012 21:30 | Mif e (BRigHinzs) Oct -0.60% | -- 2.00%
11/27/2012 21:30 | AEHE P E ALY R (CEHLERSE) Oct -0.60% | -- 0.00%
11/27/2012 21:30 | AP E ALY H T (CKHLERSH) Oct - - -0.30%
11/27/2012 22:00 | ¥r¥%/CS 20 M A LL% L2 | Sep 0.40% | -- 0.49%
11/27/2012 22:00 | ¥%/CS A FR%-20 [HLL Sep 2.90% | -- 2.03%
11/27/2012 22:00 | ##¥/CS FKE MR L% | 3Q - -- 1.22%
11/27/2012 22:00 | #%/CS Mk a4k Sep - - 145.87
11/27/2012 22:00 | ##¥F/CS K EF M MR 3Q -- -- 132.54
11/27/2012 23:00 | B3t il Mk 5 41 Nov - -- -7
11/27/2012 23:00 | W #HEE L Nov 73 | -- 72.2
11/27/2012 23:00 | {EEM 4% HIRLL Sep 0.40% | -- -
11/27/2012 23:00 | House Price Purchase Index QoQ | 3Q 2.00% | -- 1.80%
11/28/2012 20:00 | MBA LI HT K HE 551 Nov 23 | -- -- -2.20%
11/28/2012 23:00 | Frftfr iyt Oct 386K -- 389K
11/28/2012 23:00 | FrdfF e HIFLL Oct -0.80% | -- 5.70%
11/29/2012 03:00 | Hefits 3 Jz 45
11/29/2012 21:30 | GDP Z=3R LL (4 JE 1K) 3QS 2.80% | -- 2.00%
11/29/2012 21:30 | M AW 3QS 2.00% | -- 2.00%
11/29/2012 21:30 | GDP #it& 5%k 3QS 2.80% | -- 2.80%
11/29/2012 21:30 | O NIH S ZRERLL 3QS 1.30% | -- 1.30%
11/29/2012 21:30 | B RFRMAEL Nov 24 | -- - 410K
11/29/2012 21:30 | RS RMEROSF A %L Nov 17 | -- -- 3337K
11/29/2012 22:45 | G194 GG Nov 25 | -- - -33.9
11/29/2012 23:00 | £ B & = (L) Oct 0.80% | -- 0.30%
11/29/2012 23:00 | freEfiEits [FL Oct 9.10% | -- 8.50%
11/30/2012 00:00 | HLg™ sk A il i b vi% 2 54k Nov 3| - -4
11/30/2012 21:30 | ™ AMA Oct 0.20% | -- 0.40%
11/30/2012 21:30 | MATF Oct 0.10% | -- 0.80%
11/30/2012 21:30 | PCE “F-oifs ¥R LL) Oct 0.20% | -- 0.40%
11/30/2012 21:30 | M AW BAMESCH RS (FFELE) | Oct 1.80% | -- 1.70%
NGE S AV S T L TG EDD
11/30/2012 21:30 | Lt) Oct 0.20% | -- 0.10%
11/30/2012 21:30 | M NSRS A OFREL (LD | Oct 1.70% | -- 1.70%
11/30/2012 22:00 | % IRIKFIER L B HL Nov - -- 43.3
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#1: REXEXEHHEE
12 H6H DR SRAT 2 A A R RN
12 412 H FIRAHBUE =N
12 412 H DR B e 28

12 A

—H RS R

EHRIKIE: bloomberg. AR

*®2: KMEZEERNEEZFER

7N

Ve

t v

HREFHF

"% (AR 2010 §E5R 2010 LEBIAF(R
Ex Jt) 54 CDS fRE im0 HE F/GDP%  %/GDP%
i 345,153 8066.51 CC Ca cce -10.6 142.7
BEFT 162,778 1058.85 BBB- Ba2 BBB- %~ -9.8 93
ZRZ 110,012 710 BBB+ Bal BBB+ -31.3 94.9
BAH 1,592,506 528.31  Au A2 A+ -4.6 119.1
FABEZF 654, 281 458.38  AA- Al AA- -9.3 60. 1
EEFIBT 317,075 325 AA+u  Aal *—  AA+ -4.1 100. 7
SRE 1, 309, 491 221.61  AAAu  Aaa AAA -7.1 82. 4
== 1,262, 987 95. 16 AAAu  Aaa AAA -4.3 83. 4
F+ 3: 2013 ERMILEERAEREHHRE (ZEIT)

e BEF 2AA FEBESF BR= BRIERE

2012 11 B 0. 87 0.52 177.0 2.1 0 180.5
2012 12 A 23.4 14.8 331.0 23.5 0.4 393.0
201341 B 36.3 13.8 212.8 217. 4 5 485. 2
20132 H 12.6 19.0 398. 1 83.8 0 513.6
2013 £ 3 H 13.9 25.7 175.0 134.0 0 348.6
2013 4 4 B 17.0 8.5 463.0 218.9 59 766. 2
2013 45 B 71.8 13.2 70.0 71.7 0 226. 7
2013 £ 6 H 12.3 12.2 258. 8 80. 4 0 363. 6
2013 7 H 7.5 18.3 221.0 212.2 0 459.0
201348 B 22.6 0 337. 4 74.8 0 434.8
201349 B 0 63. 1 216.4 80. 1 0 359. 6
2013410 A 0 19.6 80.0 210.6 0 310. 2
20134 11 B 0 0 185.3 28.3 0 213.6
2013412 A 0 0 207. 6 16.0 0.0 223.6
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F4: BE2012-3RITUFRFHMERS (BAfL: {ZET) (prelim)
EEFIBFERATN SEERITI  (EESRIT BAFRITUEIIFRTY ZERTI ERRTE BAERTL  EKMRITIL

HREFHF

EEFI B 2411. 45 304. 26 45.03 71. 81 214.18 212.17 157. 05 4450. 30
FhE 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
2XH 115. 51 3338. 90 1334. 74 335. 92 572.12 373.53 287. 44 6517. 63
BAEF 9.90 204.79 272. 14 30.70 773. 56 196. 44 48. 40 8.39 1578. 09
TEHEF 131.54 1152. 61 1399. 19 263. 23 847. 63 418.03 213. 61 5043. 43
== 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

HRIKIE: BIS, AR

5 BMENRFITRESRE

TR WL H TR WHEEH

12-03-02 C i | 12-02-27 S]?;;zfg U | 12-02-22 C i
11-07-25 Ca i | 11-07-27 cC faifl | 11-07-13  ccc fahl
11-06-01 Caal il | 11-05-09 B*- il | 11-05-20  B+*-  fijf
11-05-09 B1*- il | 11-03-29 BB-*- fiifi | 11-05-14 BB+ i
11-05-09 B1*- il | 11-03-29 BB-*- fiifi | 11-01-14 BB+ A
11-05-09 B1*- il | 11-03-29 BB-*- fiifi | 11-01-14 BB+ 1A
11-05-09 B1*- il | 11-03-29 BB-*- fiifi | 11-01-14 BB+ i
11-03-07 B1 il | 11-03-29 BB-*- filfl | 10-12-21  BBB-*-  f[f]
10-12-16 BA1*- i | 10-12-02 BB+*- ff | 10-04-09  BBB-  fi]ff
10-06-14 BA1 7 | 10-04-27 BB+ ff | 09-12-08  BBB+  f]ff
10-04-22 A3*- ffl | 10-03-16 BBB+ 1EM | 09-10-22 A- uilif]
09-12-22 A2 Tl | 09-12-16  BBB+*- i

09-10-29 A1*- fif | 09-12-07 A-*- |

[ ssosas A i |szorar A b

| o020 mA W} |
| | |

11-07-12 BA1 i | 11-04-01 BBB+ filf | 11-04-14  BBB+  IE[f
2011-4-15 BAA3 il | 11-02-02 A-*- il | 11-04-01 BBB+*-  fifl
2010-12-17  BAA1 I | 10-11-23 A*- i | 10-12-09 BBB+ il
10-10-05 AA2*- 1 | 10-08-24 AA- i | 10-10-06 A+ il
10-07-19 AA2 il | 09-06-08 AA il | 09-11-04  AA- il
09-07-02 AA1 11 | 09-03-30 AA+ 7 | 09-04-08  AA+ alii]
09-04-17 AAA*- iRl 09-03-06 AAA*- 1l
ESARE— RN B HEREEER 14 B SRREHNE
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12-01-13 BBB+ 1 | 11-10-07 A+ gl
11-06-17 Aa2 i | 11-09-19 A filf] | 06-10-19 AA- 7 T
02-05-15 AA2 1FEE | 11-02-17 A+ 11| | 06-10-19 AA- g

11-07-05 BA2 7R | 11-03-29 BBB- 1| | 11-11-25 BB- T
11-04-05 BAA1*- 1 | 11-03-29 BBB- 11| | 11-04-01 BBB-*-  fi[H]

11-03-15 A3 i | 11-03-24 BBB*- i | 11-04-01 BBB-*- il
10-12-21 Al1*- fif | 10-11-30 A-*- U | 11-03-24 A% fAh
10-07-13 Al i | 10-04-27 A- 7 | 10-12-23 A+ gilii|
10-05-05 AA2 fH | 09-01-13 AA- 7 | 10-03-24  AA- o]

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

12-04-26 BBB+ 7 | 12-01-27 A i

11-07-29 Aa2x— T | 12-01-13 A | 11-10-07 AA- ki)
11-03-10 Aa2 il | 11-10-13 AA- i) | 10-05-28  AA+ 1
10-09-30 AA1 TR | 10-04-28 AA {0 | 03-12-10  AAA 1ETH

10-06-30 AAA*- i | 09-01-19 AA+ A
01-12-13 AAA 1ET | 09-01-12 AAA*- A

10-12-06 BAA3 T | 09-03-30 BBB- f0H | 10-12-23  BBB- 1A
10-07-23 BAAl*-  1ATH 08-11-10 BBB ki)
09-03-31 BAA1 gl
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