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S&P 500 Dividend Yield vs 2 Year Treasury Note Yield
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Economic indexes

47|Weekly Economic Index WEI
Coincident Economic Activity Index for the United States
Leading Index for the United States Opinion

Real Gross Domestic Product

Atlanta Fed's GDPNow Tracker

Chicago Fed National Activity Index (CENAI)

The Conference Board Leading Economic Index® (LEI)

Smoothed U.S. Recession Probabilities

CEOQ Economic Outlook (Historic Average = 82.7)
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1 DATA SYMBOL XX| 2022.07.08| 2022.07.01| 2022.06.24 | 2022.06.10| 2022.06.03 | 2022.05.27 | 2022.05.20| 2022.05.13| 2022.04.29 | XX
2
3 ECONOMY CHECK
4
5 Interest Rates & Yields
6
7|US FED Funds Rate 1.580% 1.580% 1.580% 0.830% 0.830% 0.830% 0.830% 0.830% 0.330%
8
9|Treasury Yield (1Month) 1.566% 1.291% 1.210% 1.121% 0.873% 0.702% 0.649% 0.649% 0.390%
10
11(Treasury Yield (3 Months) 1.958% 1.703% 1.692% 1.355% 1.197% 1.083% 1.037% 1.037% 0.897%
12
13(Treasury Yield (6 Months) 2.657% 2.517% 2.530% 1.965% 1.656% 1.530% 1.486% 1.486% 1.437%
14 6m minus 3m Formula 0.699% 0.814% 0.838% 0.610% 0.459% 0.447% 0.449% 0.449% 0.540%
15
16(Treasury Yield (1 Year) 2.952% 2.752% 2.801% 2.525% 2.152% 1.998% 2.059% 2.059% 2.097%
17 1Y minus 3m Eormula 0.994% 1.049% 1.109% 1.170% 0.955% 0.915% 1.022% 1.022% 1.200%
18
19(Treasury Yield (2 Year) 3.105% 2.839% 3.063% 3.067% 2.657% 2.484% 2.587% 2.587% 2.743%
20 2Y minus 3m Eormula 1.147% 1.136% 1.371% 1.712% 1.460% 1.401% 1.550% 1.550% 1.846%
21
22(Treasury Yield (3 Year) 3.139% 2.864% 3.150% 3.241% 2.850% 2.642% 2.736% 2.736% 2.906%
23 3Y minus 3m Eormula 1.181% 1.161% 1.458% 1.886% 1.653% 1.559% 1.699% 1.699% 2.009%
24
25(Treasury Yield (5 Year) 3.122% 2.884% 3.187% 3.264% 2.937% 2.724% 2.806% 2.806% 2.967%
26 5Y minus 3m Formula 1.164% 1.181% 1.495% 1.909% 1.740% 1.641% 1.769% 1.769% 2.070%
27
28(Treasury Yield (7 Year) 3.149% 2.930% 3.203% 3.247% 2.976% 2.770% 2.822% 2.822% 2.987%
29 7Y minus 3m Formula 1.191% 1.227% 1.511% 1.892% 1.779% 1.687% 1.785% 1.785% 2.090%
30
31(Treasury Yield (10 Year) 3.080% 2.889% 3.138% 3.165% 2.941% 2.743% 2.788% 2.788% 2.936%
32 10Y minus 3m Eormula 1.122% 1.186% 1.446% 1.810% 1.744% 1.660% 1.751% 1.751% 2.039%
33
34(Treasury Yield (20 Year) 3.518% 3.367% 3.523% 3.454% 3.319% 3.163% 3.179% 3.179% 3.208%
35 20Y minus 3m Eormula 1.560% 1.664% 1.831% 2.099% 2.122% 2.080% 2.142% 2.142% 2.311%
36
37|Treasury Yield (30 Year) 3.252% 3.116% 3.265% 3.203% 3.094% 2.972% 2.993% 2.993% 3.003%
38 30Y minus 3m Eormula 1.294% 1.413% 1.573% 1.848% 1.897% 1.889% 1.956% 1.956% 2.106%
39
40
41|2 Year Treasury Note Yield minus US FED Funds Rate Formula 1.525% 1.259% 1.483% 2.237% 1.827% 1.654% 1.757% 1.757% 2.413%
42|10 Year Treasury Yield minus 2 Year treasury Yield Formula -0.025% 0.050% 0.075% 0.098% 0.284% 0.259% 0.201% 0.201% 0.193%
43|Yield Curve Watch (10Y minus 3M) Eormula 1.122% 1.186% 1.446% 1.810% 1.744% 1.660% 1.751% 1.751% 2.039%
44(Spread Treasury to High Yield 5.500% 5.870% 5.380% 4.420% 4.150% 4.380% 4.920% 4.920% 3.830%
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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
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1 DATA SYMBOL XX| 2022.07.08 2022.07.01[ 2022.06.24 | 2022.06.10 2022.06.03| 2022.05.27 2022.05.20| 2022.05.13| 2022.04.29 XX
56| Freight Transportation Services Index 141.00 141.00 141.00 141.00
57|Used Vehicle Value Index (Manheim Used Vehicle Value Index) 219.90 222.70 222.70 222.70
58 Manufacture
59|Durable Goods Orders % 0.70% 0.70% 0.80% 0.80% 0.80%
60| Value of Manufacturers' New Orders for All Manufacturing Industries Millions 543.37 533.19 533.19 533.19 533.19 531.45 531.45 531.45 541.99
61 Labor
62|Labor Macro
63|Unemployment 3.6% 3.6% 3.6% 3.6% 3.6% 3.6% 3.6% 3.6% 3.6%
64 |Labor Participation Rate 62.30 62.30 62.30 62.30 62.30 62.20 62.20 62.20 62.40
65| Initial Jobless Claims Study 200 180
66| United States Continuing Jobless Claims Millions 1,306 1,309 1,317 1,408
67|Non Farm Payrolls Thousands
68|Labor Earnings
69| United States Average Hourly Earnings (Change $) $
70|United States Average Hourly Earnings (%) %
71|United States Average Hourly Earnings ($) $ 32.08 31.95 31.95 31.95 31.95 31.85 31.85 31.85 31.73
72|United States Wages and Salaries Growth % 11.69% 9.16% 9.16%
73 Consumer
74|United States Consumer Sentiment # 65.20
75|United States Personal Spending % 1.10% 1.10% 1.10%
76|US Personal Savings Rate % 6.20 6.20 6.20
77|United States Retail Sales YoY % 8.2% 8.2% 8.2% 8.2%
78 Business
79|Total Business: Inventories to Sales Ratio 1.29 1.29 1.29 1.27 1.27 1.27 1.27 1.26 1.26
80 Inflation
81|Inflation Rate % 8.6% 8.6% 8.6% 8.6% 8.3% 8.3% 8.3% 8.3%
82|5-Year, 5-Year Forward Inflation Expectation Rate % 2.08% 2.30% 2.39% 2.22% 2.35% 2.46%
83 US Dollar
84|Trade Weighted U.S. Dollar Index: Broad 121.58 120.58 121.35 118.41 118.45 119.50 121.00 120.02 118.17
85 Real Estate
86|New Private Housing Units Thousands 1,150 1,150
87|United States New Home Sales Thousands 696 696 696
88|Home Ownership Rate for the USA %
89|United States MBA Mortgage Applications % (5.4) 0.7 4.2 (6.5) (2.3) (1.2) (11.0) 2.0 (8.3)
90| United States MBA 30-Yr Mortgage Rate % 5.74 5.40 5.33 5.49
91 RAW MATERIALS
92|Bloomberg Commodity Index DJP
93|0IL $wriC
94|COPPER $COPPER
95|Baltic Dry Index $BDI
96
97
98
99 INDEX (SUMS)
100|Misery Index (Unemployment plus Inflation Rate) (Formula) 12.2% 12.2% 12.2% 12.2% 11.9% 11.9% 11.9% 11.9% 12.1%
101
102 SITES
103|CME Group FedWatch
104|Yield Curve VS S&P 500 (Dynamic)
105|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
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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

