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2

3 ECONOMY CHECK

4

5 Interest Rates & Yields

6

7 [US FED Funds Rate 0.080% 0.080% 0.080% 0.080% 0.080% 0.080% 0.060% 0.080%

8

9 (Treasury Yield (1Month) 0.117% 0.056% 0.043% 0.058% 0.043% 0.030% 0.084% 0.058%
10
11 |Treasury Yield (3 Months) 0.053% 0.053% 0.051% 0.063% 0.053% 0.051% 0.043% 0.035%
12
13 |Treasury Yield (6 Months) 0.068% 0.066% 0.068% 0.063% 0.058% 0.068% 0.051% 0.051%
1a om minus | Formuia | 0015% | 001% | 0017% | 0000% | 0005% | 00i7% | 0008% | 00i6% | |
15
16 [Treasury Yield (1 Year) 0.157% 0.165% 0.145% 0.127% 0.107% 0.096% 0.079% 0.079%
17 1Y minus 3m Formula 0.104% 0.112% 0.094% 0.064% 0.054% 0.045% 0.036% 0.044%
18
19(Treasury Yield (2 Year) 0.513% 0.517% 0.405% 0.501% 0.395% 0.320% 0.266% 0.272%
20 2Y minus 3m Formula 0.460% 0.464% 0.354% 0.438% 0.342% 0.269% 0.223% 0.237%
21
22 (Treasury Yield (3 Year) 0.862% 0.850% 0.657% 0.756% 0.694% 0.580% 0.485% 0.542%
23 3Y minus 3m Formula 0.809% 0.797% 0.606% 0.693% 0.641% 0.529% 0.442% 0.507%
24
25(Treasury Yield (5 Year) 1.223% 1.228% 1.056% 1.185% 1.124% 1.056% 0.930% 0.949%
26 5Y minus 3m Formula 1.170% 1.175% 1.005% 1.122% 1.071% 1.005% 0.887% 0.914%
27
28(Treasury Yield (7 Year) 1.453% 1.461% 1.319% 1.457% 1.411% 1.394% 1.257% 1.253%
29 7Y minus 3m Formula 1.400% 1.408% 1.268% 1.394% 1.358% 1.343% 1.214% 1.218%
30
31|Treasury Yield (10 Year) 1.548% 1.570% 1.455% 1.561% 1.574% 1.612% 1.465% 1.453%
32 10Y minus 3m Formula 1.495% 1.517% 1.404% 1.498% 1.521% 1.561% 1.422% 1.418%
33
34 (Treasury Yield (20 Year) 1.941% 1.968% 1.897% 1.984% 2.012% 2.113% 1.973% 1.928%
35 20Y minus 3m Formula 1.888% 1.915% 1.846% 1.921% 1.959% 2.062% 1.930% 1.893%
36
37 |Treasury Yield (30 Year) 1.911% 1.938% 1.888% 1.936% 2.046% 2.166% 2.033% 1.985%
38 30Y minus 3m Formula 1.858% 1.885% 1.837% 1.873% 1.993% 2.115% 1.990% 1.950%
39
40
412 Year Treasury Note Yield minus US FED Funds Rate Formula 0.433% 0.437% 0.325% 0.421% 0.315% 0.240% 0.206% 0.192%
42|10 Year Treasury Yield minus 2 Year treasury Yield Formula 1.035% 1.053% 1.050% 1.060% 1.179% 1.292% 1.199% 1.181%
43|Yield Curve Watch (10Y minus 3M) Formula 1.495% 1.517% 1.404% 1.498% 1.521% 1.561% 1.422% 1.418%
44 |Spread Treasury to High Yield 3.190% 3.060% 3.190% 3.080% 3.150% 3.150% 3.150% 3.030%
46 Economic indexes
47 |Weekly Economic Index EI 6.67% 6.62% 7.23% 6.85% 7.54% 7.78% 7.58% 7.64%
48 |Coincident Economic Activity Index for the United States 129.94 129.94 129.94 129.94 129.23 129.23 129.23 128.91
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 4.9% 4.9% 4.9% 4.9% 12.2% 12.2% 12.2% 12.2%
51 [Atlanta Fed's GDPNow Tracker 8.20% 8.20% 8.50% 6.60% 1.20% 1.30% 2.30% 3.70%
52|Chicago Fed National Activity Index (CFNAI) (0.13) (0.13) (0.13) (0.13) 0.29 0.29 0.29 0.29
53 |The Conference Board Leading Economic Index® (LEI) 118.30 117.05 117.05 117.05 117.10 117.10 117.10 117.10
54 Smoothed U.S. Recession Probabilities 0.10
55|CEO Economic Outlook (Historic Average = 82.7) 114.00 114.00 114.00 114.00 114.00 114.00 114.00 116.40
56 |Freight Transportation Services Index 134.50 134.50 134.50
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http://www.juliourvina.com/2017/09/why-this-weeks-jump-by-2-year-treasury-yields-is-big-deal-for-stock-market-bullssep-22nd-2017/
https://fred.stlouisfed.org/series/T10Y2Y
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https://research.stlouisfed.org/fred2/series/USSLIND
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57 |Used Vehicle Value Index (Manheim Used Vehicle Value Index) 234.80 223.70 223.70 221.80 204.80 204.80 201.40 201.40
58 Manufacture
59 |Durable Goods Orders % 1.80% 1.80% 1.80%
60|Value of Manufacturers' New Orders for All Manufacturing Industries Millions 515.89 515.89 515.89 515.72 515.72 515.72 508.06 508.06
61 Labor
62|Labor Macro
63 [Unemployment 4.6% 4.6% 4.6% 4.8% 4.8% 4.8% 5.2% 5.2%
64 |Labor Participation Rate 61.60 61.60 61.60 61.60 61.60 61.60 61.70 61.70
65 |Initial Jobless Claims Study
66 |United States Continuing Jobless Claims Millions
67 |Non Farm Payrolls Thousands
68|Labor Earnings
69 [United States Average Hourly Earnings (Change $) $ $ 0.11 [ $ 0.11 | $ 0.11 [ $ 0.19 | $ 0.19 [ $ 0.19 | $ 0.17 | $ 0.17
70|United States Average Hourly Earnings (%) % 0.4% 0.4% 0.4% 0.6% 0.6% 0.6% 0.6% 0.6%
71 |United States Average Hourly Earnings ($) $ 30.96 30.96 30.96 30.85 30.85 30.85 30.73 30.73
72|United States Wages and Salaries Growth % 9.49% 9.49% 9.49% 9.49% 9.49% 9.49% 10.10% 10.10%
73 Consumer
74 |United States Consumer Sentiment # 71.70 71.70 71.40 72.80 72.80 71.00
75 |United States Personal Spending % 0.60 0.60 0.60 0.60 0.80 0.80 0.80
76|US Personal Savings Rate % 7.50 7.50 7.50 7.50 9.40 9.40 9.40 9.60
77 |United States Retail Sales YoY % 16.3% 13.9% 13.9% 13.9% 13.9% 15.1% 15.1% 15.1%
78 Business
79 |Total Business: Inventories to Sales Ratio 1.26 1.26 1.26 1.26 1.26 1.25 1.25 1.25
80 Inflation
81 |Inflation Rate %
82|5-Year, 5-Year Forward Inflation Expectation Rate % 2.28% 2.35% 2.21% 2.13% 2.36% 2.25% 2.21%
83 US Dollar
84 |Trade Weighted U.S. Dollar Index: Broad 114.92 114.46 114.51 114.04 114.94 114.71 114.08 113.90
85 Real Estate
86 |New Private Housing Units Thousands 1,069 1,050 1,050 1,050 1,050
87 |United States New Home Sales Thousands 800 800 800 800 740 740 740 740
88|Home Ownership Rate for the USA % 65.40 65.40 65.40 65.40 65.40 65.40 65.40 65.40
89 [United States MBA Mortgage Applications % (2.8) 5.5 0.3 0.3 0.2 (6.9) (1.1) 4.9
90 [United States MBA 30-Yr Mortgage Rate % 3.20 3.16 3.30 3.30 3.18 3.14 3.10 3.03
91 RAW MATERIALS
92 |Bloomberg Commodity Index DiP
93(0IL WTIC
94 (COPPER $COPPER
95 [Baltic Dry Index $BDI
96
97
98
99 INDEX (SUMS)

100 |Misery Index (Unemployment plus Inflation Rate) (Formula) 10.8% 10.8% 10.0% 10.2% 10.2% 10.1% 10.5% 10.5%
101

102 SITES

103 [CME Group FedWatch

104 |Yield Curve VS S&P 500 (Dynamic)

105 [BondsOnline: Treasury Yield Curve, Bond, Historical Rates
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