Check (Economy) - 2022 05 20.xIsx

1 DATA SYMBOL XX| 2022.05.20( 2022.05.13| 2022.04.29| 2022.04.22| 2022.04.15| 2022.04.08 | 2022.04.01 | 2022.03.25 | XX|

2

3 ECONOMY CHECK

4

5 Interest Rates & Yields

6

7|US FED Funds Rate 0.830% 0.830% 0.330% 0.330% 0.330% 0.330% 0.330% 0.330%

8

9|Treasury Yield (1Month 0.649% 0.649% 0.390% 0.472% 0.261% 0.243% 0.208% 0.177%
10
11|Treasury Yield (3 Months 1.037% 1.037% 0.897% 0.833% 0.785% 0.701% 0.525% 0.536%
12
13|Treasury Yield (6 Months 1.486% 1.486% 1.437% 1.332% 1.226% 1.165% 1.111% 0.988%
14 6m minus 3m Formula 0.449% 0.449% 0.540% 0.499% 0.441% 0.464% 0.586% 0.452%
15
16|Treasury Yield (1 Year) 2.059% 2.059% 2.097% 2.048% 1.755% 1.774% 1.748% 1.671%
17 1Y minus 3m Formula 1.022% 1.022% 1.200% 1.215% 0.970% 1.073% 1.223% 1.135%
18
19(Treasury Yield (2 Year) 2.587% 2.587% 2.743% 2.678% 2.456% 2.516% 2.491% 2.284%
20 2Y minus 3m Formula 1.550% 1.550% 1.846% 1.845% 1.671% 1.815% 1.966% 1.748%
21
22|Treasury Yield (3 Year) 2.736% 2.736% 2.906% 2.965% 2.682% 2.731% 2.669% 2.520%
23 3Y minus 3m Formula 1.699% 1.699% 2.009% 2.132% 1.897% 2.030% 2.144% 1.984%
24
25|Treasury Yield (5 Year) 2.806% 2.806% 2.967% 2.940% 2.785% 2.756% 2.592% 2.561%
26 5Y minus 3m Formula 1.769% 1.769% 2.070% 2.107% 2.000% 2.055% 2.067% 2.025%
27
28|Treasury Yield (7 Year) 2.822% 2.822% 2.987% 2.952% 2.841% 2.777% 2.530% 2.569%
29 7Y minus 3m Formula 1.785% 1.785% 2.090% 2.119% 2.056% 2.076% 2.005% 2.033%
30
31|Treasury Yield (10 Year 2.788% 2.788% 2.936% 2.904% 2.827% 2.704% 2.406% 2.488%
32 10Y minus 3m Formula 1.751% 1.751% 2.039% 2.071% 2.042% 2.003% 1.881% 1.952%
33
34|Treasury Yield (20 Year 3.179% 3.179% 3.208% 3.149% 3.099% 2.916% 2.607% 2.755%
35 20Y minus 3m Formula 2.142% 2.142% 2.311% 2.316% 2.314% 2.215% 2.082% 2.219%
36
37|Treasury Yield (30 Year 2.993% 2.993% 3.003% 2.951% 2.919% 2.721% 2.445% 2.602%
38 30Y minus 3m Formula 1.956% 1.956% 2.106% 2.118% 2.134% 2.020% 1.920% 2.066%
39
40
41|2 Year Treasury Note Yield minus US FED Funds Rate Formula 1.757% 1.757% 2.413% 2.348% 2.126% 2.186% 2.161% 1.954%
42|10 Year Treasury Yield minus 2 Year treasury Yield Formula 0.201% 0.201% 0.193% 0.226% 0.371% 0.188% -0.085% 0.204%
43|Yield Curve Watch (10Y minus 3M Formula 1.751% 1.751% 2.039% 2.071% 2.042% 2.003% 1.881% 1.952%
44|Spread Treasury to High Yield 4.920% 4.920% 3.830% 3.500% 3.680% 3.430% 3.430% 3.670%
45[S&P 500 Dividend Yield vs 2 Year Treasury Note Yield YLDSPX:$UST2Y _
46 Economic indexes
47|Weekly Economic Index WEI 4.14% 4.14% 4.31% 4.47% 4.41% 4.80% 4.60% 5.11%
48| Coincident Economic Activity Index for the United States 133.07 133.07 133.07 133.07 133.16 133.16 132.21 131.85
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 5.5% 5.5% 5.5% 5.5% 5.6%
51|Atlanta Fed's GDPNow Tracker 2.40% 2.40% 1.30% 1.50%
52|Chicago Fed National Activity Index (CENAI)
53|The Conference Board Leading Economic Index® (LEI) 119.80 119.80 119.90 119.90 119.90 119.90
54| Smoothed U.S. Recession Probabilities 0.18% 0.18% 0.00% 0.00% 0.00% 0.00% 0.00% 0.08%
55|CEO Economic Outlook (Historic Average = 82.7) 123.50 123.50 123.50 123.50 123.50 123.50 123.50 123.50



https://www.cnbc.com/bonds/
https://www.macrotrends.net/2015/fed-funds-rate-historical-chart
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
https://research.stlouisfed.org/fred2/series/T10Y3MM
https://fred.stlouisfed.org/series/BAMLH0A0HYM2
https://stockcharts.com/h-sc/ui?s=%21YLDSPX%3A%24UST2Y&p=D&yr=0&mn=6&dy=0&id=p78328618652&listNum=3&a=946888872
https://www.newyorkfed.org/research/policy/weekly-economic-index
https://research.stlouisfed.org/fred2/series/USPHCI
https://research.stlouisfed.org/fred2/series/USSLIND
http://www.juliourvina.com/2016/03/indicator-predicted-last-three-recessions-no-false-positives/
https://research.stlouisfed.org/fred2/series/A191RL1Q225SBEA
https://www.frbatlanta.org/cqer/research/gdpnow.aspx?panel=1
https://www.chicagofed.org/research/data/cfnai/current-data
https://www.conference-board.org/data/bcicountry.cfm?cid=1
https://research.stlouisfed.org/fred2/series/RECPROUSM156N
http://businessroundtable.org/resources/ceo-survey

Check (Economy) - 2022 05 20.xIsx

DATA

SYMBOL

Freight Transportation Services Index

XX 2022.05.20| 2022.05.13| 2022.04.29 | 2022.04.22 | 2022.04.15 2022.04.08| 2022.04.01 | 2022.03.25| XX|
138.90 138.90 138.90

Used Vehicle Value Index (Manheim Used Vehicle Value Index)

222.70 222.70 223.50 223.50

Manufacture

Durable Goods Orders

%

0.80% 0.80% 0.80%

Value of Manufacturers' New Orders for All Manufacturing Industries

Millions

531.45 531.45 541.99 541.99 541.99 541.99 544.22 544.22

Labor

Labor Macro

Unemployment

3.6% 3.6% 3.6% 3.6% 3.6% 3.6% 3.6% 3.8%

Labor Participation Rate

62.20 62.20 62.40 62.40 62.40 62.40 62.40 62.30

Initial Jobless Claims

Study

180 184 166 202 187

United States Continuing Jobless Claims

Millions

1,317 1,408 1,417 1,475 1,523 1,307 1,350

Non Farm Payrolls

Thousands

678.0

Labor Earnings

United States Average Hourly Earnings (Change $)

$ 019

United States Average Hourly Earnings (%)

%

United States Average Hourly Earnings ($)

31.85 31.85 31.73 31.73 31.73 31.73 31.73 31.58

United States Wages and Salaries Growth

%

11.69% 9.16% 9.16% 9.16% 9.16% 9.16% 9.16% 9.16%

Consumer

United States Consumer Sentiment

59.10 59.10 65.20 65.70 65.70

United States Personal Spending

%

1.10% 1.10% 1.10% 2.10%

US Personal Savings Rate

%

6.20 6.20 6.20 6.30 6.30 6.30 6.30 6.40

United States Retail Sales YoY

8.2%

Business

Total Business: Inventories to Sales Ratio

127 1.26 1.26 1.26 1.26 1.25 1.25 125

Inflation

Inflation Rate

%

8.3% 8.3%

5-Year, 5-Year Forward Inflation Expectation Rate

%

2.22% 2.35% 2.46% 2.41% 2.29% 2.31%

US Dollar

Trade Weighted U.S. Dollar Index: Broad

121.00 120.02 118.17 116.84 116.54 115.63 115.96 116.27

Real Estate

New Private Housing Units

Thousands

1,150 1,150 1,205 1,205 1,205 1,205

United States New Home Sales

Thousands

763 763 763 772 772 772 772 772

Home Ownership Rate for the USA

%

65.40 65.40 65.40 65.50 65.50 65.50 65.50 65.50

United States MBA Mortgage Applications

%

(1.0) 2.0 (8.3) (5.0) 1.3) (6.3) (6.8) (6.1

United States MBA 30-Yr Mortgage Rate

%

RAW MATERIALS

Bloomberg Commodity Index

DJP

olL

$SWTIC

COPPER

$COPPER

Baltic Dry Index

$BDI

INDEX (SUMS

Misery Index (Unemployment plus Inflation Rate)

(Formula)

11.9% 11.9% 12.1% 12.1% 12.1% 11.5% 11.5% 11.7%

SITES

CME Group FedWatch

Yield Curve VS S&P 500 (Dynamic)

BondsOnline: Treasury Yield Curve, Bond, Historical Rates



https://www.bts.gov/statistical-releases?shs_term_node_tid_depth=341&field_date_effective_value_1%5Bvalue%5D%5Bdate%5D=&field_date_effective_value%5Bvalue%5D%5Bdate%5D=
https://publish.manheim.com/en/services/consulting/used-vehicle-value-index.html
http://www.tradingeconomics.com/united-states/durable-goods-orders
https://research.stlouisfed.org/fred2/series/AMTMNO
http://www.tradingeconomics.com/united-states/unemployment-rate
http://www.tradingeconomics.com/united-states/labor-force-participation-rate
https://fred.stlouisfed.org/series/ICSA
http://www.juliourvina.com/2016/07/recession-coming-heres-find/
https://tradingeconomics.com/united-states/continuing-jobless-claims
http://www.tradingeconomics.com/united-states/non-farm-payrolls
https://tradingeconomics.com/united-states/average-hourly-earnings
https://tradingeconomics.com/united-states/average-hourly-earnings
https://tradingeconomics.com/united-states/average-hourly-earnings
https://tradingeconomics.com/united-states/wage-growth
http://www.tradingeconomics.com/united-states/consumer-confidence
https://tradingeconomics.com/united-states/personal-spending
http://www.tradingeconomics.com/united-states/personal-savings
https://tradingeconomics.com/united-states/retail-sales-annual
https://research.stlouisfed.org/fred2/series/ISRATIO
http://www.tradingeconomics.com/united-states/inflation-cpi
https://research.stlouisfed.org/fred2/series/T5YIFR
https://research.stlouisfed.org/fred2/series/TWEXB
https://research.stlouisfed.org/fred2/series/PERMIT1
https://tradingeconomics.com/united-states/new-home-sales
https://fred.stlouisfed.org/series/RHORUSQ156N
https://tradingeconomics.com/united-states/mortgage-applications
https://tradingeconomics.com/united-states/mortgage-rate
https://www.bloombergindices.com/bloomberg-commodity-index-family/
https://stockcharts.com/freecharts/pnf.php?c=DJP,P&listNum=3
http://stockcharts.com/freecharts/pnf.php?c=%24WTIC,PWTAWANRNO%5bPA%5d%5bD%5d%5bF1!3!!!2!20%5d
http://stockcharts.com/freecharts/pnf.php?c=%24COPPER,PWTAWANRNO%5bPA%5d%5bD%5d%5bF1!3!!!2!20%5d
http://stockcharts.com/freecharts/pnf.php?c=%24BDI,PWTAWANRNO%5bPA%5d%5bD%5d%5bF1!3!!!2!20%5d
https://en.wikipedia.org/wiki/Misery_index_(economics)
http://www.cmegroup.com/trading/interest-rates/fed-funds-flash.html
http://stockcharts.com/freecharts/yieldcurve.php
http://www.bondsonline.com/Todays_Market/Treasury_Yield_Curve.php

