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ECONOMIC INDICATORS Current A Previous Trend Next Release (UK) Days FED BALANCE SHEET ($ trillion)
Base rate (upper bound) 5.50% 0 — 7 5  01-May 19:00 | 37
Budget Deficit (%GDP) 6.4% 042% TN 10Aprig00 |16 |
GDP AmnualisedQoQ  32% 0% /e 8Mar1230 (3 | \J/\
Unemployment 3.9% +0.20% N (59 05-Apri13:30 11 4
Nonfarm Payrolls 275k +46k VT Gy 05-Apri13:30 11 2 f*’—/__/
ADP National Employment Report 140k +20k TV 6w 03-Apri3:15 9 O e 6 e 5o o ah et e mee o aa.
JOLTS Job Openings 8863k -26k —— T sy 02-Apr 15:00 8 R S E3RR IR RRREIRRIAERRELSR
Initial Jobless Claims 210k - 2k e B 28-Mar12:30 3
CPI YoY 3.2% +0.40% 7 ~— 0y 10-Apr 13:30 16 CURRENCIES 1USD = A% 1d Trend
Core CPI YoY 3.8% -040% " T—y  10-Apri13:30 | 16 EUR €0.9244  -0.09% SN ot e (1)
Core PCE YoY 2.85% 009% T~y 29-Mar12:30 | 4 GBP £0.7928  -0.10% Nt it (1)
PPI Final Demand YoY 1.60% +O.'% — T TN ) 11-Apr 13:30 17 CAD CS$1.3594 -0.07% W, T e (1)
PPIF.D. ex. Food & Energy Yoy 2.00% 0.00% e 1apr1z30 (47| IPY YI5141  0.00% o o
Industrial Production MoM 0.10% +0.55% —\V"VTT— (v 16-Apr14:15 | 22 CNY ¥7.2116  -0.24% TN )
Durable Goods Orders -6.20% BBow [ () 26-Mar 12:30 1 AUD A$1.5321 -0.18% e\ ™A e (1)
Factory Orders -3.60% BWo% ) 02-Apri5:00 8 DXY Dollar Index ~ 104.33 . -0.09% s N s )
New Home Sales SAAR 661k +10k e e a (5Y) 25-Mar 14:00 - Bitcoin (S per B) $66,955.79 +1.21% — Ty
Personal Income MoM 1.00% +0.70% A, 5y  29-Mar12:30 | 4
Personal Spending MoM 0.20% -080% —\~"———6y»  29-Mar 12:30 4 COMMODITIES Current A% 1d Trend
Retail Sales MoM 0.60% +1.70%  —[|~Nr————— 5  15-Apr13:30 21 Gold (1oz t) $2,167.79 H0.11% _ o (5y)
Silver (1oz t) $24.69 H0.08% —mny /™ (5
PMI/CONFIDENCE INDICES Current A Previous Trend Next Release (UK) Days Platinum (1oz t) $906.20 H0.87% ~rpn A (5y)
S&P Services 51.7 46 N~ @  03-Apri44s 9 Palladium (lozt)  $1,006.72  4H1.90% A0
ISM Services 52.6 48 V@) 03-Apri1500 9 Copper (1lb)  $4.0165  H0.51% T )
S&P Manufacturing 52.5 +0.3 S ———— (v 01-Apr14:45 7 WTI Crude (1bbl) $81.24 H0.76% Y (5
ISM Manufacturing 47.8 W3 T v 01-Apris00 7 Nat. Gas (IMMBtu) $1.63  W2.05% ..~ 60
Chicago Business Barometer 44 2.0 ST (5 28-Mar 13:45 3 Wheat (1bsh) $5.6600 42.03% /()
Consumer Sentiment (Uni. Mich)  76.5 0.4 TN~ 5y 28-Mar 14:00 3 Corn (1bsh) $4.3975 40.11% o AT )
Consumer Confidence (Conf. Bd.)  106.7 4.2 T A e~ (5y) 26-Mar 14:00 1 Soybean (1bsh) ~ $11.9350 ﬂg_og%_m}_yL
Coffee (1lb) $1.8545 H0.32% i (20)
EQUITIES Current A% 1d Trend DivYld vs. 30yr Sugar (1lb) $0.2202 40.78% Ty
Dow Jones 394759  -0.79% e em 1.8%  -2.6% Cocoa (1mt) $27.82 H2.13% e (5y)
S&P 500 5234.2 -0.14‘* """ em) 1.4% -3.0%
Nasdaq 16428.82 +0.16% """ 6m) 0.7% -3.7% CREDIT Current Ald Trend
Russell 2000 207200 L7 "7 1.5% -2.9% CDX N.A. IG 5yr 5234 +1.4bgl  _erne Ao
VIX Index 13.53 +3.60% M pbrrn 6M) - - CDX N.A. HY 5yr 320.24 +7.6bps st (59)
RATES Current A1d Trend 6 -
1-month 5.373% 20.3bps MM Nty (6m) . |
3-month 5.378% +0.2bps e (6) ~——— e, e
6-month 5.297% 0.1bps T (om) . 1m ago
————————————————————————————————————————————————————————— 3 - 3m ago
2-year 4.614% +B4bps 7T (6m)
i 6m ago
5-year 4.213% +B.0bps " (6m) 2
10-year 4.227% +B8bps e (o) 1 1V 2o
20-year 4.489% +B3bps e om) 0 - . 2V 2eo
30_year 4.399% +I.ObpSW (6m) 2yr 3yr 5yr 7yr  10yr  20yr  30yr
CURVES Current Ald Trend 1m low/high 3m low/high 6m low/high
2/10 -39bps +0.4bps N Nawsr” s (6m) -45/-33 -46/-16 -68/-16
2/30 -22bps 10.4bps M (6m) -32/-15 -32/8 -59/8
5/10 1bps 10.2bps e N (om) -3/3 -3/13 -12/13
5/30 19bps 11.0bps e s (6m) 8/21 8/37 -3/37
10/30 17bps 20.8bps ~rpmeAu~""" s (6m) 12/18 12/26 8/26
INFLATION-LINKED (REAL YIELDS) ;.
Current Ald Trend = present
2yr 1.968% +B4bps YT 6m) 2] Seeammsseee el 1m ago
5Syr 1.779% +B.7bps TV (6m) 14 3m ago
10yr 1.879% +#2.8bps 7 (6m) 0 6m ago
20yr 2.153% +Babps T (6m) q oy Aoy 20yr o 30y ly ago
30yr 2.100% +B.0bps 7 (6m) 5 2y ago
BREAKEVENS Current Ald Trend 1m low/high 3m low/high 6m low/high
2yr 2.79% +0.1bps « " (6m) 2.7%/2.8% 2%/2.8% 1.8%/2.8%
Syr 2.47% +0.2bps /e (o) 2.4%/2.5% 2.1%/2.5% 2.1%/2.5%
10yr 2.35% +b.0bps W N e (6 2.3%/2.4% 2.2%/2.4% 2.2%/2.5%
30yr 2.30% +b.0bps AT N e (6m) 2.2%/2.3% 2.2%/2.4% 2.2%/2.6%
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ECONOMIC INDICATORS Current A Previous Trend Next Release (UK) Days CUMULATIVE BOE GILT PURCHASES (£ trillion)
Bank rate 5.25% 0 7 5w  09-May 12:00 - .
Budget Deficit (%GDP) -5.0% +0.22% 7 T~ Y
Monthly GDP (2m lag) 0.2% +0.30% N V) 12-Apr 07:00 18 0:6 /\\
GDPYoY  02% 040% ——————— 6 28Mar07:00 |8 —
Unemployment rate 3.9% +0.10% T 16-Apr 07:00 0.2 /
PAYE Payrolls 20k +5k "5y 16-Apr 07:00 0
JObleSS ClaimS Change 17k +1hk Aﬁ/\,\,-,\,__’_— (sy) 16—Apr 07:00 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
Claimant Count Rate 4.0% 0.0% T T~ 5y 16-Apr 07:00
Avg. Weekly Earnings 3M/YoY  56% 020% —— 77760 16-Apro7:00 CURRENCIES 1GBP = 4% 1d Trend
CPI YoY 3.4% -OISO% T T ) 17-Apr 07:00 usD $1.2614 +O.10% W T (1)
Core CPI YoY 4.5% 060% .~ "Gy 17-Apr07:00 EUR €1.1660  +0.04% AW S S (1)
RPI YoY 4.5% -040% " -y  17-Apr07:00 JPY ¥190.99  +0.12% v (1)
CPI expectation 1yr ahead (DMP)  3.3% -0.10% "5 04-Apr 09:30 CAD C$1.7147  +0.05% TN T (1)
PPl Input YoY -2.7% +O.10% — T ) 17-Apr 07:00 AUD AS1.9326 -0.10‘l> At oA (1)
PPIOutputYoY  04%  +0M% "\ 60 17-Apr07:.00 CHF SFr1.1327  +0.18% v
Industrial Production YoY 0.5% -0.10% N 5y) 12-Apr 07:00 18 CNY ¥9.0969 -0.11% TN T (1)
Manufacturing Production YoY 2.0% -0.$0% —_— N5y 12-Apr 07:00 18
House Price Index YoY (L.Registry) -0.6%  +1.60% _ "~ 17-Apr09:30 | 23 | |COMMODITIES Current A% 1d Trend
House Price Index YoY (N'wide) 1.2% +1.40% ————""~__ v  02-Apr07:00 8 Brent Crude $86.01 H0.68% ~—\ "V (5
Mortgage Approvals 55k - +4k  ——/T—— 60 02Apr09:30 8 UK Natural Gas (thm) £0.7392 B8.04% Ao
Retail Sales YoY (exc. Auto Fuel) -0.5% aow — Ny 19-Apr 07:00 -
Consumer Credit YoY 8.9% +O.E|0% T~ 6y 02-Apr 09:30 8
PMI/CONFIDENCE INDICES Current A Previous Trend Next Release (UK) Days
S&P Services 53.4 -0.4 N o~ _—(y  04-Apr09:30 10
S&P Manufacturing 49.9 +204 T — @y 02-Apr09:30 8
S&P Construction 49.7 +0.9 N~ (2y)  05-Apr09:30 11
Lloyds Business Barometer 42 3.0 ~_ /T """y  27-Mar 00:01 2
GfK Consumer Confidence -21 0.0 TN 5y 26-Apr 00:01 -
EQUITIES Current A% 1d Trend DivYld vs. 30yr
FTSE100 79184  -0.16% s~ 6m 3.9% -0.6%
FTSE250 19619.8  -0.53% S e 6 3.5%  -0.9%
FTSE All 4313.61 -0.21% " 6m 3.9% -0.6%
RATES Current Ald Trend 6 -
1-month 5.211% +208bps VWV WV (6m) .
= present
3-month 5.209% 24.4bps T G6m) S
4 —— 1m ago
6-month 5.042% A2.9bps T 6m)
ayear T Taazsw +B2bps T e 5 ]
i 6m ago
5-year 3.833% +B1bps T () 2
10-year 3.951% +B.4bps T (6m) 11 v ago
20-year 4.429% +B.1bps T (6m) 0 : : : : . 2y g0
30-year 4.465% +l0bps W (6m) 2yr  3yr  5yr  7yr  10yr 20yr 30yr
CURVES Current Ald Trend 1m low/high 3m low/high 6m low/high
2/10 -19bps +0.3bps A o ST (6m) -51/-14 -53/-14 -62/-14
2/30 33bps 0.1bps A e N 6m) 2/33 -3/34 -12/34
5/10 12bps +0.3bps A T (em) -5/12 -5/13 -11/13
5/30 63bps -0.1bps armns”™ N (6m) 44/63 44/82 32/82
10/30 51bps 30.4bps o™ N (om) 40/55 40/69 38/69
INFLATION-LINKED (REAL YIELDS)
Current Ald Trend —— present
lyr 0.000% 0.0bps (6m) ] essssattasstt Bl T o e = sesses 1m ago
Syr 0.104% +0.6bps T (6m) Ll s 1w 2o sow 3m ago
10yr 0.286% +1.1bps T (6m) 6m ago
20yr 1.053% +1.3bps e om) 2 ~ — 1yago
30yr 1.179% +labps " e o) i ' 2y ago
BREAKEVENS Current Ald Trend 1m low/high 3m low/high 6m low/high
Syr 3.73% +l4bps S TN (6M) 3.47%/3.73% 3.47%/3.73%  3.47%/4.09%
10yr 3.67% +‘bps T M (6m) 3.49%/3.67% 3.44%/3.67%  3.44%/3.89%
30yr 3.26% +&bps T N (6m) 3.18%/3.28% 3.11%/3.28%  3.11%/3.44%
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