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2

3 ECONOMY CHECK

4

5 Interest Rates & Yields

6

7|US FED Funds Rate 0.070% 0.070% 0.070% 0.070% 0.070% 0.070% 0.080% 0.070%

8

9 |Treasury Yield (1Month) 0.020% 0.015% 0.010% 0.035% 0.033% 0.023% 0.030% 0.056%
10
11|Treasury Yield (3 Months) 0.020% 0.020% 0.010% 0.041% 0.043% 0.033% 0.033% 0.058%
12
13 |Treasury Yield (6 Months) 0.041% 0.041% 0.030% 0.063% 0.056% 0.041% 0.048% 0.074%
14 6m minus 3m Formula 0.021% 0.021% 0.020% 0.022% 0.013% 0.008% 0.015% 0.016%
15
16|Treasury Yield (1 Year) 0.068% 0.068% 0.063% 0.081% 0.076% 0.056% 0.066% 0.084%
17 1Y minus 3m Formula 0.048% 0.048% 0.053% 0.040% 0.033% 0.023% 0.033% 0.026%
18
19 |Treasury Yield (2 Year) 0.186% 0.141% 0.153% 0.141% 0.129% 0.109% 0.105% 0.111%
20 2Y minus 3m Formula 0.166% 0.121% 0.143% 0.100% 0.086% 0.076% 0.072% 0.053%
21
22 |Treasury Yield (3 Year) 0.381% 0.308% 0.334% 0.312% 0.281% 0.214% 0.181% 0.175%
23 3Y minus 3m Formula 0.361% 0.288% 0.324% 0.271% 0.238% 0.181% 0.148% 0.117%
24
25|Treasury Yield (5 Year) 0.971% 0.864% 0.887% 0.803% 0.730% 0.577% 0.466% 0.426%
26 5Y minus 3m Formula 0.951% 0.844% 0.877% 0.762% 0.687% 0.544% 0.433% 0.368%
27
28|Treasury Yield (7 Year) 41.500% 1.334% 1.374% 1.242% 1.120% 0.972% 0.824% 0.761%
29 7Y minus 3m Formula 41.480% 1.314% 1.364% 1.201% 1.077% 0.939% 0.791% 0.703%
30
31|Treasury Yield (10 Year) 1.714% 1.674% 1.730% 1.577% 1.407% 1.340% 1.169% 1.071%
32 10Y minus 3m Formula 1.694% 1.654% 1.720% 1.536% 1.364% 1.307% 1.136% 1.013%
33
34 |Treasury Yield (20 Year) 2.266% 2.279% 2.348% 2.199% 2.047% 1.975% 1.786% 1.649%
35 20Y minus 3m Formula 2.246% 2.259% 2.338% 2.158% 2.004% 1.942% 1.753% 1.591%
36
37 |Treasury Yield (30 Year) 2.350% 2.379% 2.437% 2.309% 2.154% 2.135% 1.977% 1.835%
38 30Y minus 3m Formula 2.330% 2.359% 2.427% 2.268% 2.111% 2.102% 1.944% 1.777%
39
40
412 Year Treasury Note Yield minus US FED Funds Rate Formula 0.116% 0.071% 0.083% 0.071% 0.059% 0.039% 0.025% 0.041%
42|10 Year Treasury Yield minus 2 Year treasury Yield Formula 1.528% 1.533% 1.577% 1.436% 1.278% 1.231% 1.064% 0.960%
43 |Yield Curve Watch (10Y minus 3M) Formula 1.694% 1.654% 1.720% 1.536% 1.364% 1.307% 1.136% 1.013%
44 |Spread Treasury to High Yield 3.330% 3.530% 3.660% 3.540% 3.420% 3.460% 3.640% 3.760%
45 |S&P 500 Dividend Yield vs 2 Year Treasury Note Yield YLDSPX:$UST2Y
46 Economic indexes
47 |Weekly Economic Index WEI 7.25% 4.14% -0.97% -2.28% -3.27% -2.31% -2.27% -2.28%
48| Coincident Economic Activity Index for the United States 124.48 124.44 124.44 124.44 124.44 124.44 124.44 124.44
49 |Leading Index for the United States Opinion 1.72 1.72 1.72 1.72 1.72 1.72 1.72 1.72
50([Real Gross Domestic Product
51 |Atlanta Fed's GDPNow Tracker 6.00% 4.60% 5.70% 8.30% 8.80% 9.50% 4.60% 5.20%
52|Chicago Fed National Activity Index (CENAI) (1.09) (1.09) 0.66 0.66 0.66 0.52 0.52 0.52
53[The Conference Board Leading Economic Index® (LEI) 110.50 110.50 110.50 110.30 110.30 109.50 109.50 109.50
54 [Smoothed U.S. Recession Probabilities 0.06 0.36 0.36 0.36 0.28 0.28 0.28 2.30
55|CEO Economic Outlook (Historic Average = 82.7) 107.20 107.20 107.20 86.20 86.20 86.20 86.20 86.20
56 |Freight Transportation Services Index 136.20 136.20 136.20 136.30 136.30 136.30 132.70 132.70
57 Manufacture
58|Durable Goods Orders -1.10% -1.10% 3.40% 3.40% 3.40%
59 |Value of Manufacturers' New Orders for All Manufacturing Industries 509.37 509.37 509.37 509.37 493.55 493.55 493.55 487.24
60 Labor
61 |Labor Macro
62|Unemployment 6.0% 6.2% 6.2% 6.2% 6.3% 6.3% 6.3% 6.7%
63 |Labor Participation Rate 61.50 61.40 61.40 61.40 61.40 61.40 61.40 61.50
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https://www.macrotrends.net/2015/fed-funds-rate-historical-chart
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https://research.stlouisfed.org/fred2/series/RECPROUSM156N
http://businessroundtable.org/resources/ceo-survey
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64 |Initial Jobless Claims Study 719 684 770 745 730 861 779 847
65 [United States Continuing Jobless Claims 3,794 3,870 4,124 4,295 4,419 4,494 4,592 4,771

## |[Non Farm Payrolls in thousands 916.0 379.0 379.0 379.0 49.0 49.0 49.0
67 |Labor Earnings
68 |United States Average Hourly Earnings (Change) in cents $ 0.04 | $ 0.07 | $ 0.07 | $ 0.07 | $ 0.06 | $ 0.06 | $ 0.06 | $ 0.23
69 [United States Average Hourly Earnings ($) As a percentage 0.1% 0.2% 0.2% 0.2% 0.2% 0.2% 0.2% 0.8%
70|United States Average Hourly Earnings ($) Total Dolars $ 2996 |$ 30.01|9%$ 30.01|%$ 30.0L|%$ 299 | $ 2996 | $ 2996 | ¢$ 29.81
71|United States Wages and Salaries Growth As a percentage -0.01% -0.01% 2.31% 2.31% 2.31% 2.31% 2.31% 2.11%
72 Consumer
73|United States Consumer Sentiment 84.90 84.90 83.00 76.80 76.80 76.20 79.00 79.20
74 |United States Personal Spending (1.00) (1.00) 2.40 2.40 2.40 (0.20) (0.20) (0.20)
75|US Personal Savings Rate 13.60 13.60
76 |United States Retail Sales YoY 6.3% 6.3% 6.3% 7.4% 7.4% 7.4% 2.9% 2.9%
77 Business
78 |Total Business: Inventories to Sales Ratio 1.26 1.26 1.26 1.32 1.32 1.32 1.32 1.32
79 Inflation
80 |Inflation Rate 1.7% 1.7% 1.7% 1.4% 1.4% 1.4% 1.4% 1.4%
81 |5-Year, 5-Year Forward Inflation Expectation Rate 2.14% 2.11% 2.11% 2.01% 1.91% 1.99% 2.14% 2.05%
82 US Dollar
83|Trade Weighted U.S. Dollar Index: Broad 114.05 113.26 113.21 113.12 111.99 111.78 112.24 111.89
84 Real Estate
85 |New Private Housing Units 1,146 1,146 1,143 1,270 1,270 1,269
86 |United States New Home Sales 775 775 923 923 953
87 |Home Ownership Rate for the USA 65.80 65.80 65.80 65.80 65.80 65.80 65.80 67.40
88|United States MBA Mortgage Applications -2.2% -2.5% -2.2% 0.5%
89|United States MBA 30-Yr Mortgage Rate 3.33% 3.36% 3.28% 3.23% 3.08% 2.98% 2.92% 2.95%
920 RAW MATERIALS
91 |Bloomberg Commodity Index DIP
92|0IL $WTIC
93 |COPPER $COPPER
94 |Baltic Dry Index $BDI
95
96
97
98 INDEX (SUMS)
99 |Misery Index (Unemployment plus Inflation Rate) (Formula) 7.7% 7.9% 7.9% 7.6% 7.7% 7.7% 7.7% 8.1%
100
101 SITES
102 |CME Group FedWatch
103|Yield Curve VS S&P 500 (Dynamic)
104 |BondsOnline: Treasury Yield Curve, Bond, Historical Rates
105
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