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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 1.
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CHINA: STOCK PRICE INDEXES
(yuan, ratio scale)

Hong Kong Hang Seng
China Enterprises Index

China MSCI Index

 

 

Source: MSCI and Haver Analytics.
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Figure 2.
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COMMODITY PRICES: COPPER vs CRUDE OIL

Brent Crude*
(dollars per barrel)

Copper*
(cents per pound)

 

 

* Nearby futures price.
Source: Haver Analytics.
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Figure 3.

2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022
300

350

400

450

500

550

600

650

700

.10

.12

.14

.16

.18

.20

.22

2/7

2/7

 

 

S&P 500 MATERIALS & INDUSTRIALS COMMODITY PRICE INDEX

S&P 500 Materials Index
(as a ratio of S&P 500 Index)

CRB Raw Industrials
Spot Price Index*
(1967=100)

* Includes copper scrap, lead scrap, steel scrap, tin, zinc, burlap, cotton, print cloth, wool tops, hides, rosin, rubber, and tallow.
Source: Standard & Poor’s and Commodity Research Bureau.
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Figure 4.
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S&P 500 ENERGY
(as a ratio of S&P 500)

Source: Standard & Poor’s.
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Figure 5.
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COPPER PRICE DIVIDED BY GOLD SPOT PRICE
vs 10-YEAR US TREASURY BOND YIELD
(daily)

10-Year US Yield
(percent)

Copper/Gold Price
(nearby futures
(x 10)

Source: Federal Reserve Board and Haver Analytics.
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Figure 6.
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JP MORGAN NOMINAL BROAD EFFECTIVE EXCHANGE RATE
(2010=100, daily)

* Argentina, Australia, Brazil, Bulgaria, Canada, Chile, China, Colombia, Croatia, Czech Republic, Denmark, Ecuador, Egypt, France, Germany, Hong Kong,
Hungary, Japan, India, Indonesia, Israel, Italy, Korea, Kuwait, Malaysia, Mexico, Morocco, New Zealand, Nigeria, Norway, Pakistan, Panama, Peru,
Philippines, Poland, Romania, Russia Saudi Arabia, Singapore, South Africa, Spain, Sweden, Switzerland, Taiwan, Thailand, Turkey, United Kingdom,
Ukraine, Uruguay, Venezuela, Vietnam, and United States.
Source: JP Morgan.
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Figure 7.
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EMERGING MARKETS MSCI CURRENCY RATIO
(US$ index / local currency index, daily)

Source: MSCI.

Figure 8.
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200-day moving average.
* Ratio scale.

Source: Standard & Poor’s and Haver Analytics.

S&P 500 HOTELS, RESORTS & CRUISE LINES STOCK PRICE INDEX*
(CCL HLT MAR NCLH RCL)

Figure 9.
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200-day moving average.
* Ratio scale.

Source: Standard & Poor’s and Haver Analytics.

S&P 500  INTERACTIVE HOME ENTERTAINMENT STOCK PRICE INDEX*
(ATVI EA TTWO)

Figure 10.
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2-YEAR TREASURY NOTE YIELD & FEDERAL FUNDS RATE FUTURES
(percent)

Interest Rates
2-Year Treasury Yield (1.41)
Fed Funds Rate
12-month Forward Futures (1.21)
Federal Funds Target Rate (1.63)

Source: US Treasury & Chicago Mercantile Exchange.
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Figure 11.
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10-YEAR US TREASURY BOND & TIPS YIELDS
(percent, daily)

Source: Federal Reserve Board.

10-Year Treasury
Bond Yield (1.59)
TIPS Yield (-0.07)

yardeni.com

Figure 12.
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US INTEREST RATES
(percent)

10-Year Treasury Yield (1.59)
30-Year Mortgage Rate (3.65)

Source: Board of Governors of the Federal Reserve System.
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Figure 13.
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200-day moving average.
* Ratio scale.

Source: Standard & Poor’s and Haver Analytics.

S&P 500 HOMEBUILDING STOCK PRICE INDEX*
(DHI LEN PHM)

Figure 14.
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INITIAL CLAIMS AS A PERCENT OF PAYROLL EMPLOYMENT

Jan

Latest (0.14)

Note: Shaded areas denote recessions according to the National Bureau of Economic Research.
Source: Bureau of Labor Statistics.
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Figure 15.
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LABOR FORCE & HOUSEHOLD EMPLOYMENT
(percent of civilian noninstitutional working-age population)

Employment-to-Population Rate** (61.2)

Civilian Labor Force Participation
Rate* (63.4)

* Labor force divided by working-age population.
** Household employment divided by working-age population.

Source: US Department of Labor, Bureau of Labor Statistics.
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Figure 16.
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