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2

3 ECONOMY CHECK

4

5 Interest Rates & Yields

6

7|US FED Funds Rate %[ 5.330 5.330 5.330 5.330 5.330 5.330 5.330 5.330

8

9|Treasury Yield (1Month) %] 5.360 5.350 5.350 5.370 5.365 5.370 5.365 5.350
11(Treasury Yield (3 Months) %]| 5.385 5.381 5.381 5.380 5.391 5.401 5.385 5.361
13(Treasury Yield (6 Months) %| 5384 5.363 5.374 5.363 5.385 5.373 5.352 5.326
16|Treasury Yield (1 Year) %]| 5201 5.130 5.169 5.114 5.202 5.173 5.142 5.060
19|Treasury Yield (2 Year) %| 4957 4.837 4.874 4.805 5.004 5.012 4,910 4.759
22|Treasury Yield (3 Year) %| 4725 4.614 4.675 4.630 4.846 4.849 4.740 4572
25|Treasury Yield (5 Year) %[ 4534 4.452 4521 4.473 4.696 4.704 4570 4.400
28|Treasury Yield (7 Year) %[ 4.495 4.433 4,508 4474 4.690 4.689 4.558 4.410
31|Treasury Yield (10 Year) %| 4.470 4.426 4.502 4.485 4.669 4.659 4.536 4.406
37|Treasury Yield (30 Year) %]| 4575 4.563 4.642 4.646 4.776 4.745 4.646 4.555
14 6m minus 3m Formula %| -0.001 -0.018 -0.007 -0.017 -0.006 -0.028 -0.033 -0.035
17 1Y minus 3m Formula %| -0.184 -0.251 -0.212 -0.266 -0.189 -0.228 -0.243 -0.301
20 2Y minus 3m Formula %[ -0.428 -0.544 -0.507 -0.575 -0.387 -0.389 -0.475 -0.602
23 3Y minus 3m Formula %| -0.660 -0.767 -0.706 -0.750 -0.545 -0.552 -0.645 -0.789
26 5Y minus 3m Formula %[ -0.851 -0.929 -0.860 -0.907 -0.695 -0.697 -0.815 -0.961
29 7Y minus 3m Formula %| -0.890 -0.948 -0.873 -0.906 -0.701 -0.712 -0.827 -0.951
32 10Y minus 3m Formula %[ -0.915 -0.955 -0.879 -0.895 -0.722 -0.742 -0.849 -0.955
38 30Y minus 3m Formula %| -0.810 -0.818 -0.739 -0.734 -0.615 -0.656 -0.739 -0.806
39
40
41|2 Year Treasury Note Yield minus US FED Funds Rate Formula %]| -0.373 -0.493 -0.456 -0.525 -0.326 -0.318 -0.420 -0.571
42|10 Year Treasury Yield minus 2 Year treasury Yield Formula %| -0.487 -0.411 -0.372 -0.320 -0.335 -0.353 -0.374 -0.353
43|Yield Curve Watch (10Y minus 3M) Formula %] -0.915 -0.955 -0.879 -0.895 -0.722 -0.742 -0.849 -0.955
44|Spread Treasury to High Yield %]| 3.100 3.080 3.140 3.160 3.240 3.390 3.160 3.240

s
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S&P 500 Dividend Yield vs 2 Year Treasury Note Yield (WEEKLY)
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Economic indexes

46

47|Weekly Economic Index WEI 1.90% 2.01% 2.02%
48| Coincident Economic Activity Index for the United States 143.15 142.64 142.64 142.64 142.64 142.19 142.19 142.19
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 3.1% 3.1% 3.1% 3.1% 3.1%
51 (Atlanta Fed's GDPNow Tracker 3.50% 4.20% 3.90% 2.90% 2.40% 2.50%
52(Chicago Fed National Activity Index (CENAI) (0.23) 0.15 0.15 0.15 0.15 0.05 0.05 0.05
53| The Conference Board Leading Economic Index® (LEI) 102.80 102.80
54|Smoothed U.S. Recession Probabilities 0.46% 0.46% 0.46% 0.46%

55| CEO Economic Outlook (Historic Average = 82.7)

56 [Freight Transportation Services Index 138.10 138.10 138.10 138.10 138.10 138.10 138.10 139.10
58 Manufacture

59(Durable Goods Orders % 0.70% 2.60% 2.60% 2.60% 2.40% 1.40% 1.40%
60| Value of Manufacturers' New Orders for All Manufacturing Industries Millions 584.21 584.21 584.52 584.52 576.76 576.76 576.76 576.76



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
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=
http://www.tradingeconomics.com/united-states/durable-goods-orders
https://research.stlouisfed.org/fred2/series/AMTMNO

Check (Economy) 2024 05 24

1 DATA SYMBOL XX|2024.05.24]2024.05.17| 2024.05.10(2024.05.03| 2024.04.26| 2024.04.19( 2024.04.12| 2024.03.29[ XX
61 Labor
62|Labor Macro
63|Unemployment
64|Labor Participation Rate 62.70 62.70
65| Initial Jobless Claims Study 215,000 | 222,000
66| United States Continuing Jobless Claims Millions 1,781 1,812
67|Non Farm Payrolls Thousands 303.0 303.0 303.0
68|Labor Earnings
69[United States Average Hourly Earnings (Change $) $ $ 007|$ 007(%$ o007|% 007|$ 012|($ 012|$ 012|$ 0.12
70|United States Average Hourly Earnings (%) % 0.2% 0.2% 0.2% 0.2% 0.3% 0.3% 0.3% 0.3%
71(United States Average Hourly Earnings ($) $ $ 3475|$ 3475 % 3475|$ 3475|$ 3469 $ 3469 | $ 3469 | $ 34.69
72|United States Wages and Salaries Growth % 5.940% | 5.940% | 5.940% | 5.940% | 5.770% | 5.770% | 5.770% -:
73 Consumer
74|United States Consumer Sentiment # 77.20 77.20 77.90 77.90 79.40
75|United States Personal Spending % 0.80% 0.80% 0.80% 0.80% 0.80% 0.80% 0.80% 0.80%
76|US Personal Savings Rate %
77|United States Retail Sales YoY % 4.00% 4.00% 4.00% 2.10% 1.50% 1.50%
78 Business
79|Total Business: Inventories to Sales Ratio 1.39 1.39
80 Inflation
80|Inflation Rate % 3.40% 3.40% 3.20%
82|5-Year, 5-Year Forward Inflation Expectation Rate % 2.31% 2.32% 2.34% 2.35%
83 US Dollar
84|Trade Weighted U.S. Dollar Index: Broad 121.37 121.41
85 Real Estate
86|New Private Housing Units Thousands 977 983 983 983 1,032 1,032
87|United States New Home Sales Thousands 634 693 693 693 693 662 662 662
88|Home Ownership Rate for the USA %
89|United States MBA Mortgage Applications % 1.9 2.6 2.6 2.3 2.7 3.3 0.1 (0.6)
90|United States MBA 30-Yr Mortgage Rate % 7.01 7.08 7.18 6.91
91 RAW MATERIALS
92|Bloomberg Commaodity Index DJP
93|0IL $SWTIC
94|COPPER $COPPER
95|Baltic Dry Index $BDI
96
97
98
99 INDEX (SUMS)
100|Misery Index (Unemployment plus Inflation Rate) (Formula) 7.3% 7.3% 7.4% 7.4% 7.3% 7.3% 7.3% 7.0%
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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