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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 (1IMonth 5.395% 5.398% 5.416% 5.418% 5.408% 5.421% 5.454% 5.395%
10
11|Treasury Yield (3 Months 5.393% 5.388% 5.413% 5.439% 5.474% 5.474% 5.512% 5.471%
12
13|Treasury Yield (6 Months 5.391% 5.375% 5.449% 5.506% 5.547% 5.547% 5.589% 5.552%
14 6m minus 3m Formula -0.002% | -0.013% | 0.036% 0.067% 0.073% 0.073% 0.077% 0.081%
15
16|Treasury Yield (1 Year 5.139% 5.047% 5.296% 5.412% 5.416% 5.420% 5.431% 5.470%
17 1Y minus 3m Formula -0.254% | -0.341% | -0.117% | -0.027% | -0.058% | -0.054% | -0.081% | -0.001%
18
19|Treasury Yield (2 Year) 4.723% 4.551% 4.898% 5.064% 5.015% 5.071% 5.067% 5.052%
20 2Y minus 3m Formula -0.670% | -0.837% | -0.515% | -0.375% | -0.459% | -0.403% | -0.445% | -0.419%
21
22|Treasury Yield (3 Year) 4.460% 4.311% 4.636% 4.837% 4.848% 4.913% 4.835% 4.808%
23 3Y minus 3m Formula -0.933% | -1.077% | -0.777% | -0.602% | -0.626% | -0.561% | -0.677% | -0.663%
24
25|Treasury Yield (5 Year) 4.243% 4.140% 4.463% 4.678% 4.774% 4.855% 4.669% 4.616%
26 5Y minus 3m Formula -1.150% | -1.248% | -0.950% | -0.761% | -0.700% | -0.619% | -0.843% | -0.855%
27
28|Treasury Yield (7 Year) 4.271% 4.213% 4.495% 4.705% 4.851% 4.917% 4.688% 4.621%
29 7Y minus 3m Formula -1.122% | -1.175% | -0.918% | -0.734% | -0.623% | -0.557% | -0.824% | -0.850%
30
31(Treasury Yield (10 Year 4.229% 4.209% 4.465% 4.648% 4.845% 4.914% 4.654% 4.579%
32 10Y minus 3m Formula -1.164% | -1.179% | -0.948% | -0.791% | -0.629% | -0.560% | -0.858% | -0.892%
2B
34(Treasury Yield (20 Year 4.489% 4.564% 4.832% 4.976% 5.215% 5.289% 5.012% 4.909%
35 20Y minus 3m Formula -0.904% | -0.824% | -0.581% | -0.463% [ -0.259% | -0.185% | -0.500% | -0.562%
36
37(Treasury Yield (30 Year 4.308% 4.392% 4.626% 4.765% 5.018% 5.078% 4.805% 4.709%
38 30Y minus 3m Formula -1.085% | -0.996% | -0.787% | -0.674% | -0.456% | -0.396% | -0.707% | -0.762%
39
40
412 Year Treasury Note Yield minus US FED Funds Rate Formula -0.607% | -0.779% | -0.432% | -0.266% | -0.315% | -0.259% | -0.263% | -0.278%
4210 Year Treasury Yield minus 2 Year treasury Yield Formula -0.494% | -0.342% | -0.433% | -0.416% | -0.170% | -0.157% | -0.413% | -0.473%
43|(Yield Curve Watch (10Y minus 3M) Formula -1.164% | -1.179% | -0.948% | -0.791% | -0.629% | -0.560% | -0.858% | -0.892%
44|Spread Treasury to High Yield 3.770% 3.840% 4.020% 4.040% 4.500% 4.370% 4.250% 4.090%
45|S&P 500 Dividend Yield vs 2 Year Treasury Note Yield (WEEKLY)| YLDSPX:$UST2Y.
46 Economic indexes
47 (Weekly Economic Index WEI
48| Coincident Economic Activity Index for the United States 139.40 139.40 139.21 139.21 139.21 138.76 138.76 138.76
49 [Leading Index for the United States Opinion 1.72 1.72 1.72 1.72 1.72 1.72 1.72 172
50(Real Gross Domestic Product 3.0% 3.0% 2.9% 2.9% 2.9%
51 [Atlanta Fed's GDPNow Tracker 2.10% 5.40% 5.10%
52| Chicago Fed National Activity Index (CFNAI) (0.49) (0.49) 0.02 0.02 0.02 (0.16) (0.16) (0.16)
53[The Conference Board Leading Economic Index® (LEI)

54|Smoothed U.S. Recession Probabilities 0.14% 0.14% 0.20% 0.20% 0.20% 0.80%



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)
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Yield Curve VS S&P 500 (Dynamic)
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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=
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

