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3/25/2011 | 3/18/2011 | —RIZ4k | 2/23/2011 | —AZM
HEfiiii
24 0.74 0.59 0.15 0.75 -0.01
54F 2.16 1.94 0.22 2.17 -0.02
10 4 3.44 3.27 0.17 3.49 -0.05
30 4 4.50 4.42 0.08 4.58 -0.08
10 FE-2 4F 2.71 2.68 0.02 2.74 -0.04
FHAFE
2 4F 20 21 -1 18 2
34F 24 24 1 24 0
5 4 22 23 -1 24 -2
10 4F 11 10 1 12 -1
30 4 -22 -26 4 -22 -0
FIZ
3/~ H Libor 0.31 0.31 0.00 0.31 0.00
DI
1 4E*5 4 36 39 -3 36 -1
10 4 Cap 29 31 -1 29 0
JRETH
TE Iy 12221 11859 362 12106 115
Ik v 2743 2644 99 2723 20
bR 1314 1279 35 1307 6
TH A 23159 22300 858 22907 252
A 12976 12428 548 12252 724
ERG) 8610 8395 216 8529 81
i 2054 1981 73 1962 92
AT
Kk JG/3E 0 1.4088 1.4182 -0.0094 1.3749 0.0339
JLEEIE T 1.6042 1.6234 -0.0192 1.6211 -0.0169
2EJtIH T 81.3400 80.5800 0.7600 82.5100 -1.1700
LR
J5 3 105.00 101.07 3.93 96.50 8.50
I 360 351 8 348 12
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Date Time Event Survey Actual Prior
03/28/2011 20:30 PCE Core (MoM) FEB 0.20% | - - 0.10%
03/28/2011 20:30 Personal Spending FEB 0.50% | - - 0.20%
03/28/2011 20:30 PCE Core (YoY) FEB 0.90% | - - 0.80%
03/28/2011 20:30 PCE Deflator (YoY) FEB 1.60% | - - 1.20%
03/28/2011 20:30 Personal Income FEB 0.40% | - - 1.00%
03/28/2011 22:00 Pending Home Sales MoM FEB 0.00% | - - -2.80%
03/28/2011 22:00 Pending Home Sales YoY FEB - - - - -4.40%
03/28/2011 22:30 Dallas Fed Manf. Activity MAR 176 | -- 17.5
03/29/2011 21:00 S&P/CaseShiller Home Price Ind JAN -- -- 142.42
03/29/2011 21:00 S&P/CS 20 City MoM% SA JAN -0.50% | - - -0.41%
03/29/2011 21:00 S&P/CS Composite-20 YoY JAN -3.20% | - - -2.38%
03/29/2011 22:00 Consumer Confidence MAR 65 | -- 70.4
03/30/2011 19:00 MBA Mortgage Applications 25-Mar | - - - - 2.70%
03/30/2011 19:30 Challenger Job Cuts YoY MAR - - - - 20.00%
03/30/2011 20:15 ADP Employment Change MAR 208K - - 217K
03/31/2011 20:30 Annual Revisions: Jobless Claims

03/31/2011 20:30 Initial Jobless Claims 26-Mar | 380K - - 382K
03/31/2011 20:30 Continuing Claims 19-Mar | 3705K - - 3721K
03/31/2011 21:45 Chicago Purchasing Manager MAR 69 | -- 71.2
03/31/2011 21:45 Bloomberg Consumer Comfort 27-Mar | - - - - -48.9
03/31/2011 22:00 Annual Revisions: Wholesale Inventories

03/31/2011 22:00 NAPM-Milwaukee MAR -- -- 63
03/31/2011 22:00 Factory Orders FEB 0.30% | - - 3.10%
04/01/2011 20:30 Change in Nonfarm Payrolls MAR 195K - - 192K
04/01/2011 20:30 Change in Private Payrolls MAR 222K - - 222K
04/01/2011 20:30 Change in Manufact. Payrolls MAR 33K - - 33K
04/01/2011 20:30 Unemployment Rate MAR 8.90% | - - 8.90%
04/01/2011 20:30 Avg Hourly Earning MOM All Emp MAR 0.20% | - - 0.00%
04/01/2011 20:30 Avg Hourly Earning YOY All Emp MAR 1.90% | - - 1.70%
04/01/2011 20:30 Avg Weekly Hours All Employees MAR 343 | -- 34.2
04/01/2011 22:00 Construction Spending MoM FEB 0.00% | - - -0.70%
04/01/2011 22:00 ISM Manufacturing MAR 61| -- 61.4
04/01/2011 22:00 ISM Prices Paid MAR 82| -- 82
04/02/2011 05:00 Domestic Vehicle Sales MAR 10.13M -- 10.22M
04/02/2011 05:00 Total Vehicle Sales MAR 13.20M - - 13.38M
04/05/2011 22:00 ISM Non-Manf. Composite MAR 60 | -- 59.7
04/06/2011 02:00 Minutes of FOMC Meeting

04/06/2011 19:00 MBA Mortgage Applications 1-Apr | -- - - - -
04/07/2011 20:30 Initial Jobless Claims 2-Apr | -- - - - -
04/07/2011 20:30 Continuing Claims 26-Mar | - - - - - -
04/07/2011 21:45 Bloomberg Consumer Comfort 3-Apr | - - - - - -

07-08 APR ICSC Chain Store Sales YoY MAR - - - - 4.20%
04/08/2011 03:00 Consumer Credit FEB $4.500B - - $5.014B

i P B A — U T R
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04/08/2011 22:00

Wholesale Inventories

FEB

1.00%

1.10%

04/12/2011 19:30

NFIB Small Business Optimism

MAR

94.5

04/12/2011 20:30

Import Price Index (MoM)

MAR

1.40%

04/12/2011 20:30

Import Price Index (YoY)

MAR

6.90%

04/12/2011 20:30

Trade Balance

FEB

-$46.3B

04/12/2011 22:00

IBD/TIPP Economic Optimism

APR

43

04/13/2011 02:00

Monthly Budget Statement

MAR

04/13/2011 19:00

MBA Mortgage Applications

8-Apr

04/13/2011 20:30

Advance Retail Sales

MAR

1.00%

04/13/2011 20:30

Retail Sales Ex Auto & Gas

MAR

0.60%

04/13/2011 20:30

Retail Sales Less Autos

MAR

0.70%

04/13/2011 22:00

JOLTs Job Openings

FEB

2760

04/13/2011 22:00

Business Inventories

FEB

0.90%

04/14/2011 02:00

Fed's Beige Book

04/14/2011 20:30

Initial Jobless Claims

9-Apr

04/14/2011 20:30

Continuing Claims

2-Apr

04/14/2011 20:30

Producer Price Index (MoM)

MAR

1.60%

04/14/2011 20:30

PPI Ex Food & Energy (YoY)

MAR

1.80%

04/14/2011 20:30

Producer Price Index (YoY)

MAR

5.60%

04/14/2011 20:30

PPI Ex Food & Energy (MoM)

MAR

0.20%

04/14/2011 21:45

Bloomberg Consumer Comfort

10-Apr

04/15/2011 20:30

Consumer Price Index (MoM)

MAR

0.50%

04/15/2011 20:30

CPI Ex Food & Energy (MoM)

MAR

0.20%

04/15/2011 20:30

Consumer Price Index (YoY)

MAR

2.10%

04/15/2011 20:30

CPI Ex Food & Energy (YoY)

MAR

1.10%

04/15/2011 20:30

CPI Core Index SA

MAR

223.029

04/15/2011 20:30

Consumer Price Index NSA

MAR

221.309

04/15/2011 20:30

Empire Manufacturing

APR

175

04/15/2011 21:00

Total Net TIC Flows

FEB

$32.5B

04/15/2011 21:00

Net Long-term TIC Flows

FEB

$51.5B

04/15/2011 21:15

Capacity Utilization

MAR

76.30%

04/15/2011 21:15

Industrial Production

MAR

-0.10%

04/15/2011 21:55

U. of Michigan Confidence

APR P

67.5

04/18/2011 22:00

NAHB Housing Market Index

APR

17

04/19/2011 20:30

Building Permits MOM%

MAR

-8.20%

04/19/2011 20:30

Housing Starts MOM%

MAR

-22.50%

04/19/2011 20:30

Building Permits

MAR

517K

04/19/2011 20:30

Housing Starts

MAR

479K

04/20/2011 19:00

MBA Mortgage Applications

15-Apr

04/20/2011 22:00

Existing Home Sales MoM

MAR

-9.60%

04/20/2011 22:00

Existing Home Sales

MAR

4.88M

04/21/2011 20:30

Initial Jobless Claims

16-Apr

04/21/2011 20:30

Continuing Claims

9-Apr

04/21/2011 21:45

Bloomberg Economic Expectations

APR

04/21/2011 21:45

Bloomberg Consumer Comfort

17-Apr

04/21/2011 22:00

House Price Index MoM

FEB

04/21/2011 22:00

Leading Indicators

MAR
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