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10-YEAR US TREASURY BOND & TIPS YIELDS
(percent, daily)

Source: Federal Reserve Board.

10-Year Treasury
Bond Yield (2.83)
TIPS Yield (0.72)
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Figure 1.
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EXPECTED INFLATION IN 10-YEAR TIPS*
(percent, daily) Expected Inflation (2.11)

* Nominal minus TIPS yield.
Source: Federal Reserve Board.
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Figure 2.
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JP MORGAN TRADE-WEIGHTED DOLLAR INDEX
(2000=100, daily)

Trade-Weighted
Dollar (119.57)

Source: JP Morgan.
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Figure 3.
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YIELD SPREAD US HIGH-YIELD CORPORATE LESS 10-YEAR US TREASURY BONDS
(basis points, daily)
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Note: Shaded areas denote recessions according to the National Bureau of Economic Research.
Source: Bank of America Merrill Lynch and Federal Reserve Board.
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Figure 4.
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CHINA MSCI STOCK PRICE INDEX & COPPER FUTURES PRICE

 

 

China MSCI
Stock Price Index
(in yuan)

Copper Futures Price*
(cents per pound)

* Nearby futures contract.
Source: Morgan Stanley Capital International and Commodity Research Bureau.
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Figure 5.
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CHINA STOCK PRICE INDEXES
(yuan, ratio scale)

Shanghai Stock Price A-Share Index

Shanghai-Shenzhen 300

 

 

Source: Haver Analytics.
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Figure 6.
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RELATIVE GLOBAL PERFORMANCE OF US MSCI:
US MSCI (US$) DIVIDED BY ALL COUNTRY WORLD EX US MSCI
(in both US$ and in local currencies, daily)

US MSCI / ACW ex-US
In dollars
In local currencies

Source: MSCI.
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Figure 7.
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Net Acquisition of
US Fixed Income Securities* (673.5)

* Treasuries, Agency and GSE-backed securities, and corporate bonds.
Source: Federal Reserve Board, Flow of Funds Accounts.

yardeni.com

Figure 8.
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Figure 9.
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Source: Federal Reserve Board, Flow of Funds Accounts.
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Figure 10.
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CHINA REQUIRED RESERVE RATIOS
(percent)

Required Reserve Ratios
Large Depository Institutions (15.5)
Small/Medium Depository Institutions (13.5)

Source: People’s Bank of China.
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Figure 11.
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CHINA: NON-GOLD INTERNATIONAL RESERVES & YUAN

 

 

Non-Gold International Reserves
(trillion dollars, nsa)

Yuan/US$
(inverted scale)

Source: IMF and Haver Analytics.
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Figure 12.
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CHINA: CPI & PPI
(yearly percent change)

CPI (1.9)
PPI: Total
Industrial Products (4.7)

Source: China National Bureau of Statistics.
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Figure 13.
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S&P 500 SECTORS PERFORMANCE: 2018
(percent change ytd)

Consumer Discretionary (14.1)
Consumer Staples (-7.8)
Energy (5.7)
Financials (-3.5)
Health Care (5.8)
Industrials (-2.8)
Information Technology (15.3)
Materials (-3.1)

Telecom Services (-10.3)
Utilities (-0.3)

Latest data thru: 07/13/18

Source: Standard & Poor’s.
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S&P 500 Index (4.8)

Real Estate (-0.1)

S&P 500 Sectors

Figure 14.
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