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Current Prior Current Prior
Jun-09 May-09 Jun-09 May-09

ISM 42.8 40.1 Oil 69.84 66.21
ISM prices paid 43.5 32.0 CRB 250.78 251.87
Factory Orders 0.7% -1.9% JOC 84.19 78.61
Unemployment Rate 9.4% 8.9% Yen to Dollar 96.35 95.14
Change in NFP -345K -504K Euro to Dollar 1.4043 1.4133
Trade Balance -$29.2B -$28.5B DX 80.47 79.45
Producer Price Index (PPI) MoM 0.2% 0.3%
Core* PPI MoM -0.1% 0.1% Current** Prior
Consumer Price Index (CPI) MoM 0.1% 0.0% 1Q09 4Q08
Core* CPI MoM 0.1% 0.3% GDP - Real QoQ -5.5% -6.3%
CPI YoY -1.3% -0.7% GDP - Real YoY -2.5% -0.8%
Core* CPI YoY 1.8% 1.9% GDP - Nominal QoQ -2.9% -5.8%
Retail Sales less Autos 0.5% -0.2% GDP - Nominal YoY -0.4% 1.2%
Industrial Production -1.1% -0.7% Non-Farm Prod QoQ 1.6% -0.6%
Capacity Utilization 68.3% 69.0%
UoM Confidence 70.8 68.7 Current Prior
Housing Starts 532K 454K Jun-09 May-09
Leading Indicators 1.2% 1.1% Fed Target Rate 0.25% 0.25%
Consumer Confidence 49.3 54.8 2-year 1.11% 0.92%
S&P/Case-Shiller Comp-20 YoY -18.1% -18.7% 5-year 2.55% 2.34%
New Home Sales 342K 344K 10-year 3.51% 3.47%
Durable Goods Orders 1.8% 1.8% 30-year 4.30% 4.33%
Chicago Purchasing Managers 39.9 34.9
*Less Food and Energy

Barclay's Index Information Duration Monthly 
Return YTD Sector Excess Returns Current 

Month YTD

Aggregate 4.30 0.57 1.90 Agency 0.36 1.90
Gov't/Credit 5.21 0.86 0.55 Corporate 2.83 13.14
Government 4.70 -0.13 -3.17 CMBS 0.90 12.81
Intermediate Aggregate 3.48 0.33 2.60 ABS 0.97 16.99
Intermediate Gov't/Credit 3.87 0.47 1.62 MBS 0.15 2.97
Intermediate Government 3.60 -0.27 -1.52
1-3 Year Gov't 1.87 -0.14 0.47
U.S. MBS 2.95 0.12 2.91 Swap Spreads Jun-09 May-09
Corporate 6.18 2.73 8.32 2-yr 42 40
Majors Gov'ts (ex U.S.) 6.73 0.21 -1.02 5-yr 41 43
High Yield Bonds 4.34 2.86 30.43 10-yr 24 19
Emerging Market 6.11 1.82 17.74 30-yr -14 -32
Source: Barclays, Data as of 06/30/09

Source: Bloomberg Source: Bloomberg

Economic Indicators Financial Indicators

Quarterly Economic Indicators

Source: Bloomberg

On the Run Treasury Yields

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