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Current Prior Current Prior
Jul-09 Jun-09 Jul-09 Jun-09

ISM 44.8 42.8 Oil 69.29 69.84
Factory Orders 1.2% 0.5% CRB 256.58 250.78
Unemployment Rate 9.5% 9.4% JOC 89.04 84.19
Change in NFP -467K -322K Yen to Dollar 94.79 96.35
Producer Price Index (PPI) MoM 1.8% 0.2% Euro to Dollar 1.43 1.40
Core* PPI MoM 0.5% -0.1%
Consumer Price Index (CPI) MoM 0.7% 0.1% Current** Prior
CPI YoY -1.4% -1.3% 2Q09 1Q09
Core* CPI YoY 1.7% 1.8% GDP - Real QoQ -1.0% -6.4%
Retail Sales less Autos 0.3% 0.4% GDP - Real YoY -3.9% -2.5%
Industrial Production -0.4% -1.2% GDP - Nominal QoQ -0.8% -2.9%
Capacity Utilization 68.0% 68.2% GDP - Nominal YoY -2.4% -0.4%
UoM Confidence 66.0 70.8 Non-Farm Prod QoQ 1.6%
Housing Starts 582K 562K
Leading Indicators 0.7% 1.3% Current Prior
Consumer Confidence 46.6 49.3 Jul-09 Jun-09
S&P/Case-Shiller Comp-20 YoY -17.1% -18.1% Fed Target Rate 0.25%
New Home Sales 384K 346K 2-year 1.12% 1.11%
Durable Goods Orders -2.5% 1.3% 5-year 2.53% 2.55%
Chicago Purchasing Managers 43.4 39.9 10-year 3.50% 3.51%
*Less Food and Energy 30-year 4.31% 4.30%

Barclay's Index Information Duration July YTD
Aggregate 4.31 1.61 3.54
Government 4.68 0.48 -2.71 Sector Excess Returns July YTD
Intermediate Aggregate 3.46 1.37 4.01 Agency 0.42 2.32
1-3 Year Gov't 1.86 0.21 0.67 Corporate 3.84 17.37
U.S. MBS 2.89 0.82 3.76 CMBS 7.22 20.84
Corporate 6.34 4.32 12.99 ABS 1.63 18.92
High Yield 4.31 6.09 38.37 MBS 0.54 3.54
Emerging Market 6.19 3.46 21.81
Source: Barclays

Economic Indicators Financial Indicators

Quarterly Economic Indicators

U.S. Treasury Yields

Source: Bloomberg
** Most recent number available,
may be subject to change. Source: Bloomberg
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