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2

3 ECONOMY CHECK

4

5 Interest Rates & Yields

6

7|US FED Funds Rate 4.830% 4.830% 4.830% 4.570% 4.580% 4.580% 4.570%

8

9|Treasury Yield (1Month 4.581% 4.706% 4.706% 4.693% 4.622% 4.599% 4.624%
10
11(Treasury Yield (3 Months 4.926% 4.786% 4.786% 4.885% 4.833% 4.814% 4.799%
12
13(Treasury Yield (6 Months 4.939% 4.887% 4.887% 5.166% 5.110% 5.022% 4.958%
14 6m minus 3m Formula 0.013% 0.101% 0.101% 0.281% 0.277% 0.208% 0.159%
15
16| Treasury Yield (1 Year) 4.604% 4.637% 4.637% 5.061% 5.046% 5.000% 4.930%
17 1Y minus 3m Formula -0.322% -0.149% -0.149% 0.176% 0.213% 0.186% 0.131%
18
19(Treasury Yield (2 Year 3.953% 4.038% 4.038% 4.855% 4.814% 4.617% 4.513%
20 2Y minus 3m Formula -0.973% -0.748% -0.748% -0.030% -0.019% | -0.197% | -0.286%
21
22|Treasury Yield (3 Year) 3.717% 3.799% 3.799% 4.593% 4.534% 4.313% 4.196%
23 3Y minus 3m Formula -1.209% -0.987% -0.987% -0.292% -0.299% -0.501% -0.603%
24
25(Treasury Yield (5 Year 3.473% 3.584% 3.584% 4.242% 4.212% 4.027% 3.917%
26 5Y minus 3m Formula -1.453% -1.202% -1.202% -0.643% -0.621% | -0.787% | -0.882%
27
28|Treasury Yield (7 Year) 3.427% 3.542% 3.542% 4.140% 4.114% 3.938% 3.848%
29 7Y minus 3m Formula -1.499% -1.244% -1.244% -0.745% -0.719% -0.876% -0.951%
30
31|Treasury Yield (10 Year 3.378% 3.473% 3.473% 3.956% 3.947% 3.817% 3.736%
32 10Y minus 3m Formula -1.548% -1.313% -1.313% -0.929% -0.886% | -0.997% | -1.063%
33
34|Treasury Yield (20 Year) 3.710% 3.799% 3.799% 4.106% 4.119% 4.011% 3.956%
35 20Y minus 3m Formula -1.216% -0.987% -0.987% -0.779% -0.714% -0.803% -0.843%
36
37|Treasury Yield (30 Year) 3.599% 3.651% 3.651% 3.878% 3.930% 3.866% 3.818%
38 30Y minus 3m Formula -1.327% -1.135% -1.135% -1.007% -0.903% | -0.948% | -0.981%
39
40
412 Year Treasury Note Yield minus US FED Funds Rate Formula -0.877% -0.792% -0.792% 0.285% 0.234% 0.037% -0.057%
42(10 Year Treasury Yield minus 2 Year treasury Yield Formula -0.575% -0.565% -0.565% -0.899% -0.867% | -0.800% | -0.777%
43|[Yield Curve Watch (10Y minus 3M) Formula -1.548% -1.313% -1.313% -0.929% -0.886% | -0.997% | -1.063%
44(Spread Treasury to High Yield 4.840% 4.740% 4.740% 4.180% 4.300% 4.240% 4.050%
45|S&P 500 Dividend Yield vs 2 Year Treasury Note Yield YLDSPX:$UST2Y
46 Economic indexes
47 |Weekly Economic Index WEI 1.71% 1.47% 1.47% 1.16% 0.98%
48| Coincident Economic Activity Index for the United States 137.60 137.36 137.36 136.72 136.72 136.72 136.72
49| Leading Index for the United States Opinion 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 2.50% 2.50% 2.30% 2.70% 2.50% 2.20%
52[Chicago Fed National Activity Index (CENAI (0.19) 0.23 0.23 0.23 0.23 (0.49) (0.49)
53| The Conference Board Leading Economic Index® (LEI)
54(Smoothed U.S. Recession Probabilities 0.74% 0.90% 0.90% 0.90% 4.96% 4.96% 4.96%



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
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CEO Economic Outlook (Historic Average = 82.7

78.60

78.60

78.60

Freight Transportation Services Index

137.80

Used Vehicle Value Index (Manheim Used Vehicle Value Index)

Manufacture

137.80

137.80
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238.60

238.60

234.00

234.00
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224.80

Durable Goods Orders

%

-1.00%

Value of Manufacturers' New Orders for All Manufacturing Industries

Millions

Labor

-1.00%
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552.48

5.60%

5.60%
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552.48

552.48
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Labor Macro

Unemployment

3.5%

3.6%

3.6%

3.4%

3.4%

3.4%

3.4%

Labor Participation Rate

62.60

Initial Jobless Claims

Study.

United States Continuing Jobless Claims

Millions

Non Farm Payrolls

Thousands

Labor Earnings

62.50

62.50

62.40

62.40
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198

198

1,689
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311.0
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United States Average Hourly Earnings (Change $)

$ 0.09

United States Average Hourly Earnings (%)

%

0.3%

United States Average Hourly Earnings ($

33.18

33.09

33.09

33.03
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United States Wages and Salaries Growth

%

7.28%

7.28%

7.28%

7.86%
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Consumer

United States Consumer Sentiment

United States Personal Spending

%

US Personal Savings Rate

%

United States Retail Sales YoY

%

5.4%

5.4%

5.4%

33.03

33.03

67.00
1.80%

6.4%

67.00
1.80%

6.4%

Business

Total Business: Inventories to Sales Ratio

1.34

1.34

1.34

Inflation

Inflation Rate

6.0%

6.0%

6.0%

5-Year, 5-Year Forward Inflation Expectation Rate

%

2.17%

2.24%

2.24%

US Dollar

Trade Weighted U.S. Dollar Index: Broad

119.48

120.50

(21429

Real Estate

New Private Housing Units

Thousands

786

United States New Home Sales

Thousands

Home Ownership Rate for the USA

%

65.9%

786

65.9%

7

722
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670
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65.9%

65.9%

65.9%

66.40

65.9%

66.40

6.5%

2.19%

65.9%

United States MBA Mortgage Applications

%

(4.1)

29

6.5

United States MBA 30-Yr Mortgage Rate

%

6.40

6.45

6.71
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Bloomberg Commodity Index

DJP

OoIL

SWTIC

COPPER

$COPPER

Baltic Dry Index
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(5.7)
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Misery Index (Unemployment plus Inflation Rate:

(Formula)
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SITES

CME Group FedWatch

Yield Curve VS S&P 500 (Dynamic)

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



http://businessroundtable.org/resources/ceo-survey
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

