
Check (Economy) 2024 04 26

1 DATA SYMBOL XX 2024.04.26 2024.04.19 2024.04.12 2024.03.29 2024.03.29 2024.03.22 2024.03.15 2024.03.08 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) % 5.365 5.370 5.365 5.350 5.355 5.360 5.360 5.355

11 Treasury Yield (3 Months) % 5.391 5.401 5.385 5.361 5.354 5.365 5.381 5.376

13 Treasury Yield (6 Months) % 5.385 5.373 5.352 5.326 5.320 5.299 5.326 5.294

16 Treasury Yield (1 Year) % 5.202 5.173 5.142 5.060 5.005 4.972 5.069 4.932

19 Treasury Yield (2 Year) % 5.004 5.012 4.910 4.759 4.610 4.598 4.736 4.482

22 Treasury Yield (3 Year) % 4.846 4.849 4.740 4.572 4.398 4.359 4.514 4.251

25 Treasury Yield (5 Year) % 4.696 4.704 4.570 4.400 4.212 4.187 4.326 4.054

28 Treasury Yield (7 Year) % 4.690 4.689 4.558 4.410 4.208 4.203 4.331 4.070

31 Treasury Yield (10 Year) % 4.669 4.659 4.536 4.406 4.206 4.202 4.318 4.080

37 Treasury Yield (30 Year) % 4.776 4.745 4.646 4.555 4.362 4.376 4.431 4.256

14 6m minus 3m Formula % -0.006 -0.028 -0.033 -0.035 -0.034 -0.066 -0.055 -0.082

17 1Y minus 3m Formula % -0.189 -0.228 -0.243 -0.301 -0.349 -0.393 -0.312 -0.444

20 2Y minus 3m Formula % -0.387 -0.389 -0.475 -0.602 -0.744 -0.767 -0.645 -0.894

23 3Y minus 3m Formula % -0.545 -0.552 -0.645 -0.789 -0.956 -1.006 -0.867 -1.125

26 5Y minus 3m Formula % -0.695 -0.697 -0.815 -0.961 -1.142 -1.178 -1.055 -1.322

29 7Y minus 3m Formula % -0.701 -0.712 -0.827 -0.951 -1.146 -1.162 -1.050 -1.306

32 10Y minus 3m Formula % -0.722 -0.742 -0.849 -0.955 -1.148 -1.163 -1.063 -1.296

38 30Y minus 3m Formula % -0.615 -0.656 -0.739 -0.806 -0.992 -0.989 -0.950 -1.120

39

40

41 2 Year Treasury Note Yield minus US FED Funds Rate Formula % -0.326 -0.318 -0.420 -0.571 -0.720 -0.732 -0.594 -0.848

42 10 Year Treasury Yield minus 2 Year treasury Yield Formula % -0.335 -0.353 -0.374 -0.353 -0.404 -0.396 -0.418 -0.402

43 Yield Curve Watch (10Y minus 3M) Formula % -0.722 -0.742 -0.849 -0.955 -1.148 -1.163 -1.063 -1.296

44 Spread Treasury to High Yield % 3.240 3.390 3.160 3.240 3.120 3.050 3.150 3.270

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

46 Economic indexes

47 Weekly Economic Index WEI 1.90% 2.01% 1.90% 2.02% 1.78% 1.88% 2.02% 2.37%

48 Coincident Economic Activity Index for the United States 142.64 142.19 142.19 142.19 141.87 140.18 140.18 140.18

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% 3.1% 3.1% 3.1%

51 Atlanta Fed's GDPNow Tracker 3.90% 2.90% 2.40% 2.50% 2.30% 2.10% 2.30% 2.50%

52 Chicago Fed National Activity Index (CFNAI) 0.15 0.05 0.05 0.05 0.05 (0.30) (0.30) (0.30)

53 The Conference Board Leading Economic Index® (LEI) 102.40 102.40 102.80 102.80 102.80 102.80 102.70 102.70

54 Smoothed U.S. Recession Probabilities 1.48% 1.48% 1.48% 1.48% 0.26% 0.26% 0.26% 0.26%

55 CEO Economic Outlook   (Historic Average = 82.7) 85.20 85.20 85.20 85.20 85.20 85.20 85.20 85.20

56 Freight Transportation Services Index  138.10 138.10 138.10 139.10 139.10 139.10 139.10 139.10

58 Manufacture

59 Durable Goods Orders % 2.40% 1.30% 1.40% 1.40% -6.10% -6.10% -6.10% -6.10%

60 Value of Manufacturers' New Orders for All Manufacturing Industries Millions 576.76 576.76 576.76 576.76 569.72 569.72 569.72 569.72

https://www.cnbc.com/bonds/
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61 Labor

62 Labor Macro

63 Unemployment 3.8% 3.8% 3.8% 3.8% 3.9% 3.9% 3.9% 3.9%

64 Labor Participation Rate 62.70 62.70 62.70 62.70 62.50 62.50 62.50 62.50

65 Initial Jobless Claims Study 207,000 212,000 211,000 221,000 210 210 209 217

66 United States Continuing Jobless Claims Millions 1,781 1,812 1,817 1,791 1,819 1,807 1,811 1,906

67 Non Farm Payrolls Thousands 303.0 303.0 270.0 303.0 275.0 275.0 275.0 275.0

68 Labor Earnings

69 United States Average Hourly Earnings (Change $) $ 0.12$       0.12$       0.12$       0.12$       0.05$       0.05$       0.05$       0.05$       

70 United States Average Hourly Earnings (%) % 0.3% 0.3% 0.3% 0.3% 0.1% 0.1% 0.1% 0.1%

71 United States Average Hourly Earnings ($) $ 34.69$     34.69$     34.69$     34.69$     34.57$     34.57$     34.57$     34.57$     

72 United States Wages and Salaries Growth % 5.770% 5.770% 5.770% 5.722% 5.722% 5.722% 5.722% 5.722%

73 Consumer

74 United States Consumer Sentiment # 77.20 77.90 77.90 79.40 79.40 76.50 76.50 76.90

75 United States Personal Spending % 0.80% 0.80% 0.80% 0.80% 0.80% 0.20% 0.20% 0.20%

76 US Personal Savings Rate % 3.60 3.60 3.60 3.60 3.60 3.80 3.80 3.80

77 United States Retail Sales YoY % 4.00% 2.10% 1.50% 1.50% 1.50% 1.50% 1.50% 0.60%

78 Business

79 Total Business: Inventories to Sales Ratio 1.38 1.38 1.39 1.39 1.39 1.39 1.39 1.37

80 Inflation

80 Inflation Rate % 3.50% 3.50% 3.50% 3.20% 3.20% 3.20% 3.20% 3.10%

82 5-Year, 5-Year Forward Inflation Expectation Rate % 2.42% 2.38% 2.31% 2.29% 2.26% 2.29% 2.25% 2.22%

83 US Dollar

84 Trade Weighted U.S. Dollar Index: Broad 122.66 122.66 121.37 121.41 121.57 120.79 120.36 121.40

85 Real Estate

86 New Private Housing Units Thousands 983 973 1,032 1,032 1,032 1,031 1,021 1,021

87 United States New Home Sales Thousands 693 662 662 662 662 661 661 661

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

89 United States MBA Mortgage Applications % 2.7 3.3 0.1 (0.6) (0.7) (1.6) 7.1 9.7

90 United States MBA 30-Yr Mortgage Rate % 7.24 7.13 7.01 6.91 6.93 6.97 6.84 7.02

91 RAW MATERIALS

92 Bloomberg Commodity Index DJP

93 OIL $WTIC

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% 7.3% 7.0% 7.1% 7.1% 7.1% 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

http://www.tradingeconomics.com/united-states/unemployment-rate
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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/
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http://stockcharts.com/freecharts/yieldcurve.php
http://www.bondsonline.com/Todays_Market/Treasury_Yield_Curve.php

