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INFLATION EXPECTATIONS: MEDIAN ONE-YEAR & THREE-YEARS AHEAD
(percent)
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Inflation Expectations
One-Year Ahead (5.9)
Three-Years Ahead (3.1)
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Source: Federal Reserve Bank of New York.

Figure 1.
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NY FED BUSINESS SURVEY*

Nov

Prices
Received (27.2)

Prices Paid (50.5)

* Diffusion indexes.
Source: Federal Reserve Bank of New York.

yardeni.com

Figure 2.
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PRODUCER PRICE INDEX: FINAL DEMAND
(yearly percent change)
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PPI Final Demand
Total (8.0)
Goods (10.5)
Services (6.3)

Source: Bureau of Labor Statistics.
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Figure 3.
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PRODUCER PRICE INDEX: FINAL DEMAND
(yearly percent change)

Oct

PPI Final Demand
Trade Services (11.1)
Transportation & Warehousing Services (16.1)
Services Less Trade, Transporation & Warehousing (3.0)

Source: Bureau of Labor Statistics.

yardeni.com

Figure 4.
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PRODUCER PRICE INDEX: FINAL DEMAND vs
PERSONAL CONSUMPTION EXPENDITURES DEFLATOR & CPI

(yearly percent change)

Oct

Personal Consumption
PPI (7.2)
PCED (6.2)
CPI (7.7)

Source: Bureau of Labor Statistics and Bureau of Economic Analysis.
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Figure 5.
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PRODUCER PRICE INDEX: FINAL DEMAND vs
PERSONAL CONSUMPTION EXPENDITURES DEFLATOR & CPI

(yearly percent change)

Oct

Personal Consumption Ex
Food & Energy

PPI (5.8)
PCED (5.1)
CPI (6.3)

Source: Bureau of Labor Statistics and Bureau of Economic Analysis.
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Figure 6.
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YIELD SPREAD US HIGH-YIELD CORPORATE LESS 10-YEAR US TREASURY BOND
(basis points, daily)

11/14

Latest (485)

Note: Shaded areas are recessions according to the National Bureau of Economic Research.
Source: Bank of America Merrill Lynch and Federal Reserve Board.
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Figure 7.
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ALL COMMERCIAL BANKS*
(trillion dollars, sa, ratio scale)

11/2

All Commercial Banks
Deposits (17.7)
Loans & Leases (11.8)
Securities (5.5)

* Includes domestically chartered commercial banks and foreign-related ones.
Note: Shaded areas are recessions according to the National Bureau of Economic Research.
Source: Federal Reserve Board.
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Figure 8.
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ALL COMMERCIAL BANKS*: ALLOWANCE FOR LOAN & LEASE LOSSES
(billion dollars, sa)

11/2

11/2

11/2

Allowance for Losses
All Commercial Banks (167.0)
Large Domestic Banks (103.9)
Small Domestic Banks (63.4)
Provision for Loan & Lease Loses Minus
Net Charge-Offs** (262.7)

* Includes domestically chartered commercial banks and foreign-related ones.
** Cumulative change since 1984. All FDIC-insured financial institutions.

Note: Shaded areas are recessions according to the National Bureau of Economic Research.
Source: Federal Reserve Board and Federal Deposit Insurance Corporation, Quarterly Banking Profile.
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Figure 9.
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