Check (Economy) - 2022 12 30.xIsx

1 DATA SYMBOL XX|[2022.12.30| 2022.12.23[2022.12.16| 2022.12.09( 2022.12.02| 2022.11.25| 2022.11.18| 2022.11.11 | XX|

2

3 ECONOMY CHECK

4

5| Interest Rates & Yields

6

7|US FED Funds Rate 4.330% 4.330% 4.330% 3.830% 3.830% 3.830% 3.830% 3.830%

8

9|Treasury Yield (IMonth) 4.027% 3.704% 3.704% 3.721% 3.811% 4.038% 3.857% 3.561%
10
11|Treasury Yield (3 Months) 4.374% 4.335% 4.335% 4.302% 4.315% 4.292% 4.253% 4.180%
12
13| Treasury Yield (6 Months) 4.767% 4.668% 4.668% 4.733% 4.666% 4.703% 4.645% 4.555%
14 6m minus 3m Formula 0.393% 0.333% 0.333% 0.431% 0.351% 0.411% 0.392% 0.375%
15
16| Treasury Yield (1 Year 4.722% 4.664% 4.664% 4.722% 4.687% 4.751% 4.749% 4.606%
17 1Y minus 3m Formula 0.348% 0.329% 0.329% 0.420% 0.372% 0.459% 0.496% 0.426%
18
19| Treasury Yield (2 Year 4.428% 4.327% 4.327% 4.342% 4.284% 4.467% 4.531% 4.330%
20 2Y minus 3m Formula 0.054% | -0.008% | -0.008% | 0.040% | -0.031% | 0.175% 0.278% 0.150%
21
22|Treasury Yield (3 Year) 4.227% 4.093% 4.093% 4.098% 3.997% 4.216% 4.297% 4.178%
23 3Y minus 3m Formula -0.147% | -0.242% | -0.242% | -0.204% | -0.318% | -0.076% | 0.044% | -0.002%
24
25|Treasury Yield (5 Year) 4.000% 3.862% 3.862% 3.772% 3.659% 3.870% 4.008% 3.936%
26 5Y minus 3m Formula -0.374% | -0.473% | -0.473% | -0.530% | -0.656% | -0.422% | -0.245% | -0.244%
27
28|Treasury Yield (7 Year) 3.968% 3.838% 3.838% 3.703% 3.592% 3.790% 3.931% 3.876%
29 7Y minus 3m Formula -0.406% | -0.497% | -0.497% | -0.599% | -0.723% | -0.502% | -0.322% | -0.304%
30
31|Treasury Yield (10 Year) 3.879% 3.751% 3.751% 3.586% 3.492% 3.691% 3.829% 3.811%
32 10Y minus 3m Formula -0.495% | -0.584% | -0.584% | -0.716% | -0.823% | -0.601% | -0.424% | -0.369%
33
34|Treasury Yield (20 Year) 4.148% 4.007% 4.007% 3.824% 3.768% 3.976% 4.153% 4.236%
35 20Y minus 3m Formula -0.226% -0.328% -0.328% -0.478% -0.547% -0.316% | -0.100% 0.056%
36
37|Treasury Yield (30 Year) 3.975% 3.827% 3.827% 3.568% 3.548% 3.751% 3.927% 4.059%
38 30Y minus 3m Formula -0.399% -0.508% -0.508% -0.734% -0.767% -0.541% | -0.326% | -0.121%
39
40
412 Year Treasury Note Yield minus US FED Funds Rate Formula 0.098% -0.003% -0.003% 0.512% 0.454% 0.637% 0.701% 0.500%
42|10 Year Treasury Yield minus 2 Year treasury Yield Formula -0.549% | -0.576% | -0.576% | -0.756% | -0.792% | -0.776% | -0.702% | -0.519%
43|Yield Curve Watch (10Y minus 3M) Formula -0.495% -0.584% -0.584% -0.716% -0.823% -0.601% -0.424% -0.369%
44| Spread Treasury to High Yield 4.810% 4.610% 4.610% 4.550% 4.480% 4.510% 4.990% 4.990%
45|S&P 500 Dividend Yield vs 2 Year Treasury Note Yield YLDSPX:$UST2Y
46 Economic indexes
47| Weekly Economic Index WEI 1.42% 1.19% 1.19% 2.10%
48| Coincident Economic Activity Index for the United States 136.20 135.81 135.81 135.81 135.81 135.81 135.71 135.71
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 1.9% 1.9% 1.9% 1.9% 1.9% 1.8% 1.8% 1.8%
51|Atlanta Fed's GDPNow Tracker 3.70% 3.70% 3.70% 3.20% 4.30% 4.20% 4.00%
52| Chicago Fed National Activity Index (CENAI) (0.05) (0.05) (0.05) (0.05)
53| The Conference Board Leading Economic Index® (LEI
54|Smoothed U.S. Recession Probabilities 0.90% 0.90% 0.90% 0.90% 0.90% 0.48% 0.48% 0.48%
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CEO Economic Outlook (Historic Average = 82.7)



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=M&yr=3&mn=0&dy=0&id=p95461309241&listNum=3&a=1294880348
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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Unemployment
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United States Consumer Sentiment
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United States Retail Sales YoY
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Total Business: Inventories to Sales Ratio
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Inflation
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Inflation Rate

%
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5-Year, 5-Year Forward Inflation Expectation Rate

%
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US Dollar
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Real Estate
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United States MBA 30-Yr Mortgage Rate
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CME Group FedWatch
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Yield Curve VS S&P 500 (Dynamic)
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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

