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VIX: S&P 500

Source: Chicago Board Options Exchange.
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Figure 1.
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S&P 500 VIX & HIGH YIELD CORPORATE BOND SPREAD

S&P 500 VIX (11.45)

 

 

High-Yield
Corporate Spread* (323.40)

* US high-yield corporate bond yield less 10-year Treasury bond yield (basis points).
Source: Chicago Board Options Exchange, Bank of America Merill Lynch, and Federal Reserve Board.
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Figure 2.
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S&P 500 VIX & INVESTORS INTELLIGENCE BEARS

Investors Intelligence Bears
(percent) (16.5)

S&P 500 VIX (11.5)

Source: Investors Intelligence and Chicago Board Options Exchange.
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Figure 3.
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 Feb 21      3.50 
 Feb 28      3.82 
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INVESTORS INTELLIGENCE BULLS vs. BEARS

Bull/Bear Ratio
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Source: Investors Intelligence.

Figure 4.
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3.0 OR MORE*

(ratio scale)
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* Red shaded areas indicate Bull/Bear Ratio equal to or greater than 3.0.
Source: Standard & Poor’s and Investors Intelligence.

Figure 5.
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* Green shaded areas indicate Bull/Bear Ratio equal to or less than 1.0.
Source: Standard & Poor’s and Investors Intelligence.
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2/01-11/03

  

23 Months
7/90-6/92

  

25 Months
8/81-9/83  

32 Months
11/73-7/76

  

19 Months
10/69-5/71

30 Months
5/71-11/73

61 Months
7/76-8/81

82 Months
9/83-7/90
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6/92-2/01

50 Months
11/03-1/08

JanCOINCIDENT ECONOMIC INDICATORS: RECOVERIES & EXPANSIONS*
(2010=100, sa, ratio scale)

* Red horizontal lines span cyclical peaks through subsequent cyclical recoveries. Green horizontal lines are expansion periods following recoveries.
Source: Conference Board, Haver Analytics, and YRI calculations.
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Figure 7.
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Note: Shaded areas denote recessions according to the National Bureau of Economic Research.
* 10-year US Treasury yield less federal funds rate.

Source: Federal Reserve Board.
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Figure 8.
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G7: CONSUMER PRICE INDEX
(yearly percent change)

G7 CPI

Ex Food & Energy (1.6)
Total (2.0)
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Source: Haver Analytics.

Figure 9.
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PERSONAL CONSUMPTION EXPENDITURES DEFLATORS
(yearly percent change)

PCED

Fed’s Inflation Target

Headline (1.9)
Core* (1.7)

* Excluding food and energy prices.
Source: Bureau of Economic Analysis.
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Figure 10.
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EUROZONE: CONSUMER PRICE INDEX
(yearly percent change)

Total (2.0)
Core (ex Energy, Food,
Alcohol, and Tobacco) (0.9)

Source: Haver Analytics.
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Figure 11.
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ISM PRICE INDEXES

ISM Price Indexes
Manufacturing
Nonmanufacturing

Source: Institute for Supply Management.
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Figure 12.
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