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1 DATA SYMBOL XX 2024.09.13 2024.09.06 2024.08.30 2024.08.23 2024.08.16 2024.08.09 2024.08.02 2024.07.26 XX

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) % 5.007 5.130 5.268 5.304 5.340 5.340 5.340 5.365

10 Treasury Yield (3 Months) % 4.887 5.054 5.095 5.137 5.215 5.215 5.163 5.293

11 Treasury Yield (6 Months) % 4.640 4.719 4.857 4.868 4.974 4.974 4.841 5.129

12 Treasury Yield (1 Year) % 4.022 4.100 4.401 4.384 4.490 4.490 4.369 4.805

13 Treasury Yield (2 Year) % 3.595 3.657 3.923 3.920 4.060 4.060 3.890 4.385

14 Treasury Yield (3 Year) % 3.446 3.536 3.785 3.731 3.864 3.864 3.714 4.206

15 Treasury Yield (5 Year) % 3.439 3.495 3.707 3.654 3.763 3.763 3.621 4.082

16 Treasury Yield (7 Year) % 3.535 3.593 3.801 3.706 3.800 3.800 3.671 4.119

17 Treasury Yield (10 Year) % 3.657 3.715 3.908 3.804 3.885 3.885 3.793 4.200

18 Treasury Yield (30 Year) % 3.983 4.023 4.195 4.093 4.142 4.142 4.108 4.454

19 6m minus 3m Formula % -0.247 -0.335 -0.238 -0.269 -0.241 -0.241 -0.322 -0.164

20 1Y minus 3m Formula % -0.865 -0.954 -0.694 -0.753 -0.725 -0.725 -0.794 -0.488

21 2Y minus 3m Formula % -1.292 -1.397 -1.172 -1.217 -1.155 -1.155 -1.273 -0.908

22 3Y minus 3m Formula % -1.441 -1.518 -1.310 -1.406 -1.351 -1.351 -1.449 -1.087

23 5Y minus 3m Formula % -1.448 -1.559 -1.388 -1.483 -1.452 -1.452 -1.542 -1.211

24 7Y minus 3m Formula % -1.352 -1.461 -1.294 -1.431 -1.415 -1.415 -1.492 -1.174

25 10Y minus 3m Formula % -1.230 -1.339 -1.187 -1.333 -1.330 -1.330 -1.370 -1.093

26 30Y minus 3m Formula % -0.904 -1.031 -0.900 -1.044 -1.073 -1.073 -1.055 -0.839

27

28

29 2 Year Treasury Note Yield minus US FED Funds Rate Formula % -1.735 -1.673 -1.407 -1.410 -1.270 -1.270 -1.440 -0.945

30 10 Year Treasury Yield minus 2 Year treasury Yield Formula % 0.062 0.058 -0.015 -0.116 -0.175 -0.175 -0.097 -0.185

31 Yield Curve Watch (10Y minus 3M) Formula % -1.230 -1.339 -1.187 -1.333 -1.330 -1.330 -1.370 -1.093

32 Spread Treasury to High Yield % 3.390 3.290 3.150 3.210 3.480 3.480 3.350 3.080

33 S&P 500 Dividend Yield vs 2 Year Treasury Note Yield (WEEKLY) YLDSPX:$UST2Y

34 Economic indexes

35 Weekly Economic Index WEI 2.27% 2.41% 2.27% 2.32% 2.29% 2.20% 1.95% 2.35%

36 Coincident Economic Activity Index for the United States 144.25 144.25 144.25 144.25 144.31 144.31 144.31 144.31

37 Leading Index for the United States Opinion 1.72 1.72 1.72 1.72 1.72 1.72 1.72 1.72

38 Real Gross Domestic Product 3.1% 3.1% 3.1% 3.1% 2.9% 2.9% 2.9% 2.9%

39 Atlanta Fed's GDPNow Tracker 2.50% 2.10% 2.50% 2.00% 2.00% 2.90% 2.50% 2.80%

40 Chicago Fed National Activity Index (CFNAI) (0.34) (0.34) (0.34) (0.34) 0.05 0.05 0.05 0.05

41 The Conference Board Leading Economic Index® (LEI) 100.40 100.40 100.40 100.40 101.10 101.10 101.10 101.10

42 Smoothed U.S. Recession Probabilities 1.96% 1.96% 0.16% 0.16% 0.16% 0.16% 0.16% 0.28%

43 Real-time Sahm Rule Recession Indicator (SAHMREALTIME) 0.57% 0.57% 0.53% 0.53% 0.53% 0.53% 0.53% 0.53%

44 CEO Economic Outlook   (Historic Average = 82.7) 84.30 84.30 84.30 84.30 84.30 84.30 84.30 84.30

45 Freight Transportation Services Index  139.00 138.60 138.60 138.60 138.60 138.60 137.80 137.80

46 Manufacture

47 Durable Goods Orders % 9.90% 9.90% 9.90% -6.60% -6.60% -6.60% -6.60% -6.60%

48 Value of Manufacturers' New Orders for All Manufacturing Industries Millions 592.14 592.14 564.17 564.17 564.17 564.17 564.17 583.13
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https://fred.stlouisfed.org/series/BAMLH0A0HYM2
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https://www.conference-board.org/data/bcicountry.cfm?cid=1
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49 Labor

50 Labor Macro

51 Unemployment 4.2% 4.2% 4.3% 4.3% 4.3% 4.3% 4.3% 4.1%

52 Labor Participation Rate 62.70 62.70 62.70 62.70 62.70 62.70 62.70 62.60

53 Initial Jobless Claims Study 230,000 227,000 231,000 232,000 227,000 230,000 249,000 235,000

54 United States Continuing Jobless Claims Millions 1,850 1,860 1,866 1,863 1,864 1,875 1,877 1,851

55 Non Farm Payrolls Thousands 142.0 142.0 -818.0 -818.0 114.0 114.0 114.0 206.0

56 Labor Earnings

57 United States Average Hourly Earnings (Change $) $ 0.14$        0.14$        0.08$        0.08$        0.08$        0.08$        0.08$        0.10$        

58 United States Average Hourly Earnings (%) % 0.4% 0.4% 0.2% 0.2% 0.2% 0.2% 0.2% 0.3%

59 United States Average Hourly Earnings ($) $ 35.21$      35.21$      35.07$      35.07$      35.07$      35.07$      35.07$      35.00$      

60 United States Wages and Salaries Growth % 4.39% 4.72% 4.72% 4.72% 4.72% 4.72% 4.72% 4.87%

61 Consumer

62 United States Consumer Sentiment # 69.00 67.90 67.90 67.80 67.80 66.40 66.40 66.40

63 United States Personal Spending % 0.30% 0.50% 0.50% 0.30% 0.30% 0.30% 0.30% 0.30%

64 US Personal Savings Rate % 3.40 3.40 3.40 3.40 3.40 3.20 3.20 3.20

65 United States Retail Sales YoY % 2.70% 2.70% 2.70% 2.70% 2.70% 2.30% 2.30% 2.30%

66 Business

67 Total Business: Inventories to Sales Ratio 1.38 1.38 1.38 1.38 1.38 1.37 1.37 1.37

68 Inflation

69 Inflation Rate % 2.50% 2.90% 2.90% 2.90% 2.90% 3.00% 3.00% 3.00%

70 5-Year, 5-Year Forward Inflation Expectation Rate % 2.21% 2.20% 2.29% 2.25% 2.19% 2.24% 2.19% 2.41%

71 US Dollar

72 Trade Weighted U.S. Dollar Index: Broad 122.71 122.56 121.75 122.69 123.20 123.72 123.99 123.50

73 Real Estate

74 New Private Housing Units Thousands 941 941 941 941 938 939 939 939

75 United States New Home Sales Thousands 739 739 739 739 617 617 617 617

76 Home Ownership Rate for the USA % 65.7% 65.7% 65.7% 65.7% 65.7% 65.7% 65.7% 65.7%

77 United States MBA Mortgage Applications % 1.4 1.6 0.5 (10.1) 16.8 (2.2) (2.2) (2.2)

78 United States MBA 30-Yr Mortgage Rate % 6.29 6.43 6.44 6.50 6.54 6.55 6.82 6.82

79 RAW MATERIALS

80 Bloomberg Commodity Index DJP

81 OIL $WTIC

82 COPPER $COPPER

83 Baltic Dry Index $BDI

84

85

86

87 INDEX (SUMS)

88 Misery Index (Unemployment plus Inflation Rate) (Formula) 6.7% 7.1% 7.2% 7.2% 7.2% 7.3% 7.3% 7.1%

89

90 SITES

91 CME Group FedWatch

92 Yield Curve VS S&P 500 (Dynamic)

93 BondsOnline: Treasury Yield Curve, Bond, Historical Rates
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