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b T3[R B
2009-5-29 | 2009-5-22 | —JA484L | 2009-4-29 | — AA4k
E R
2 4F 0.92 0.89 0.03 0.96 -0.04
54F 2.34 2.20 0.14 2.04 0.31
10 4F 3.46 3.45 0.01 3.11 0.35
30 4F 4.34 4.39 -0.05 4.03 0.31
10 -2 4F 2.54 2.56 -0.02 2.15 0.39
FHFIE
2 4F 41 41 0 56 -15
34 50 44 7 54 -3
54 42 49 -7 54 -12
10 4F 19 14 5 11 8
30 %F -32 -30 -1 -42 11
B
34~ H Libor 0.66 0.66 0.00 1.03 -0.37
1 4E*5 4F 41 41 -1 38 3
10 4 Cap 28 27 1 28 1
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TH T 8500 8277 223 8186 315
ik v 1774 1692 82 1712 62
b 919 887 32 874 46
TEHA 18171 17063 1108 14957 3214
ESEN 10428 9791 637 8796 1632
i 1396 1404 -8 1338 57
ANLC T3
KK IG/3ET0 1.4158 1.3998 0.0160 1.3271 0.0887
X SYH 1.6189 1.5934 0.0255 1.4772 0.1417
FJt/H T 95.3400 | 94.7800 0.5600 | 97.6600 | -2.3200
R
Ji 66.31 61.02 5.29 50.97 15.34
B i e 250 244 6 221 29
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Date Time Event Survey Actual Prior
05/26/2009 21:00 S&P/CaseShiller Home Price Ind MAR -- 139.99 143.17
05/26/2009 21:00 S&P/CS Composite-20 YoY MAR -18.30% -18.70% -18.63%
05/26/2009 21:00 S&P/Case-Shiller US HPI 1Q 140.7 128.8 139.1
05/26/2009 21:00 S&P/Case-Shiller US HPI YOY% 1Q -18.70% -19.10% -18.20%
05/26/2009 22:00 Consumer Confidence MAY 42.6 54.9 39.2
05/26/2009 22:00 Richmond Fed Manufact. Index MAY -7 4 -9
05/26/2009 22:30 Dallas Fed Manf. Activity MAY -22.10% -21.50% -31.60%
05/27/2009 05:00 ABC Consumer Confidence MAY 25 | -- -47 -45
05/27/2009 19:00 MBA Mortgage Applications MAY 23 | -- -14.20% 2.30%
05/27/2009 22:00 Existing Home Sales APR 4.66M 4.68M 4.57M
05/27/2009 22:00 Existing Home Sales MoM APR 2.00% 2.90% -3.00%
05/27/2009 22:00 House Price Purchase Index QoQ 1Q - - -0.55% -3.40%
05/27/2009 22:00 House Price Index MoM MAR 0.20% -1.10% 0.70%
05/28/2009 20:30 Durable Goods Orders APR 0.50% 1.90% -0.80%
05/28/2009 20:30 Durables Ex Transportation APR -0.30% 0.80% -0.60%
05/28/2009 20:30 Initial Jobless Claims MAY 24 | 627K 623K 631K
05/28/2009 20:30 Continuing Claims MAY 17 | 6750K 6788K 6662K
05/28/2009 22:00 New Home Sales APR 360K 352K 356K
05/28/2009 22:00 New Home Sales MoM APR 1.10% 0.30% -0.60%
05/28/2009 22:00 Mortgage Delinquencies 1Q - - 9.12% 7.88%
05/29/2009 20:30 GDP QoQ (Annualized) 1QP -5.50% -5.70% -6.10%
05/29/2009 20:30 Personal Consumption 1Q 2.00% 1.50% 2.20%
05/29/2009 20:30 GDP Price Index 1Q 2.90% 2.80% 2.90%
05/29/2009 20:30 Core PCE QoQ 1Q 1.50% 1.50% 1.50%
05/29/2009 21:45 Chicago Purchasing Manager MAY 42 34.9 40.1
05/29/2009 22:00 U. of Michigan Confidence MAY F 68 68.7 67.9
05/29/2009 22:00 NAPM-Milwaukee MAY 42 43 39
05/30/2009 04:15 Bloomberg FCI Monthly MAY - - -2.2 -3.6
06/01/2009 20:30 Personal Income APR -0.20% | - - -0.30%
06/01/2009 20:30 Personal Spending APR -0.20% | - - -0.20%
06/01/2009 20:30 PCE Deflator (YoY) APR 0.40% | - - 0.60%
06/01/2009 20:30 PCE Core (MoM) APR 0.20% | - - 0.20%
06/01/2009 20:30 PCE Core (YoY) APR 1.90% | -- 1.80%
06/01/2009 22:00 ISM Manufacturing MAY 42 | - - 40.1
06/01/2009 22:00 ISM Prices Paid MAY 35| -- 32
06/01/2009 22:00 Construction Spending MoM APR -1.50% | - - 0.30%
06/02/2009 22:00 Pending Home Sales MoM APR 0.50% | - - 3.20%
06/02/2009 22:00 US Pending Home Sales Index APR - - - - 3.2
06/03/2009 05:00 ABC Consumer Confidence JUN 1 - - - - -47
06/03/2009 Total Vehicle Sales MAY 9.4M -- 9.3M
06/03/2009 Domestic Vehicle Sales MAY 7.0M - - 7.0M
06/03/2009 19:00 MBA Mortgage Applications MAY 30 | -- - - -14.20%
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06/03/2009 19:30 Challenger Job Cuts YoY MAY - - 47.00%
06/03/2009 20:15 ADP Employment Change MAY -533K -491K
06/03/2009 22:00 ISM Non-Manf. Composite MAY 45 43.7
06/03/2009 22:00 Factory Orders APR 0.80% -0.90%
06/04/2009 20:30 Nonfarm Productivity 1QF 1.20% 0.80%
06/04/2009 20:30 Unit Labor Costs 1QF 2.90% 3.30%
06/04/2009 20:30 Initial Jobless Claims MAY 31 | 620K 623K
06/04/2009 20:30 Continuing Claims MAY 24 | 6855K 6788K
06/04/2009 ICSC Chain Store Sales YoY MAY 0.40% 0.70%
06/05/2009 20:30 Change in Nonfarm Payrolls MAY -521K -539K
06/05/2009 20:30 Unemployment Rate MAY 9.20% 8.90%
06/05/2009 20:30 Change in Manufact. Payrolls MAY -150K -149K
06/05/2009 20:30 Average Hourly Earnings MoM MAY 0.10% 0.10%
06/05/2009 20:30 Average Hourly Earnings YoY MAY 3.10% 3.20%
06/05/2009 20:30 Average Weekly Hours MAY 33.2 33.2
06/06/2009 03:00 Consumer Credit APR -$6.0B -$11.1B
06/09/2009 22:00 Wholesale Inventories APR -1.10% -1.60%
06/09/2009 22:00 IBD/TIPP Economic Optimism JUN - - 48.6
06/10/2009 05:00 ABC Consumer Confidence JUN 8 - - --
06/10/2009 19:00 Bloomberg Global Confidence JUN - - 38.72
06/10/2009 19:00 MBA Mortgage Applications JUN 6 - - - -
06/10/2009 20:30 Trade Balance APR -$28.5B -$27.6B
06/11/2009 02:00 Monthly Budget Statement MAY -$187.5B -$165.9B
06/11/2009 02:00 Fed's Beige Book JUN 12

06/11/2009 20:30 Advance Retail Sales MAY 0.10% -0.40%
06/11/2009 20:30 Retail Sales Less Autos MAY 0.20% -0.50%
06/11/2009 20:30 Initial Jobless Claims JUN 7 - - - -
06/11/2009 20:30 Continuing Claims MAY 31 | -- - -
06/11/2009 22:00 Business Inventories APR -1.00% -1.00%
06/12/2009 20:30 Import Price Index (MoM) MAY 1.20% 1.60%
06/12/2009 20:30 Import Price Index (YoY) MAY - - -16.30%
06/12/2009 22:00 U. of Michigan Confidence JUN P - - 68.7
06/15/2009 20:30 Empire Manufacturing JUN - - -4.55
06/15/2009 21:00 Net Long-term TIC Flows APR -- $55.8B
06/15/2009 21:00 Total Net TIC Flows APR - - $23.2B
06/16/2009 01:00 NAHB Housing Market Index JUN - - 16
06/16/2009 20:30 Producer Price Index (MoM) MAY - - 0.30%
06/16/2009 20:30 PPI Ex Food & Energy (MoM) MAY - - 0.10%
06/16/2009 20:30 Producer Price Index (YoY) MAY - - -3.70%
06/16/2009 20:30 PPI Ex Food & Energy (YoY) MAY - - 3.40%
06/16/2009 20:30 Housing Starts MAY - - 458K
06/16/2009 20:30 Building Permits MAY - - 494K
06/16/2009 21:15 Industrial Production MAY - - -0.50%
06/16/2009 21:15 Capacity Utilization MAY - - 69.10%

06/17/2009 05:00

ABC Consumer Confidence

JUN 15
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