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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 — T e 31-Jul 19:00
Budget Deficit (%GDP) -6.1% 038% Ny 11Jul19:00 i
GDPAnnualisedQoQ 13% 230% /60 2791330 10| | \J/\
Unemployment 4.0% +0.10% N 9 05-Jul 13:30 4
Nonfarm Payrolls 272k +107k V6w 05-Jul 13:30 2 j""’_/__/-
ADP National Employment Report 152k -36k VT ey 03-Jul 13:15 O e 6 %o 6 a et e wmee e AN .
JOLTS Job Openings 8059k 266k —_—— T sy 02-Jul 15:00 15 SR R REI R RIIRERRRITRER RS
Initial Jobless Claims 242k +1Bk o) 200un1330 |3
CPI YoY 3.3% 010% T T ) 11-Jul 13:30 CURRENCIES 1USD = A% 1d Trend
Core CPI YoY 3.4% 020% 7 T— 6y 11-ul13:30 EUR €0.9337  -0.06% gt Nt (1)
Core PCE YoY 2.75% 006% -~ T—6y  28Jun13:30 GBP £0.7890  +0.10% ettt (1)
PPl Final Demand YoY 2.20% -0.10% —— TS5y 12-Jul 13:30 CAD CS1.3740 +0.04% a1
PPIF.D.ex. Food & EnergyYoY  230% -0RO0% " Gy 12001330 IPY ¥15765 40068
Industrial Production MoM 0.01% 011% sy 18-Jun 14:15 CNY ¥7.2558 0.00% AT e (1)
Durable Goods Orders 0.60% 0.20% N\ sy 27-Jun 13:30 AUD A$1.5139  +0.15% ™I e (1)
Factory Orders 0.70% 0.00%  ~\[ T (sy) 03-Jul 15:00 DXY DollarIndex 10555 - + 9:@?/1____m “y)
New Home Sales SAAR 634k 1k r—S N e (5Y) 26-Jun 15:00 Bitcoin (S per B) $65,992.70 -0.71% Ty
Personal Income MoM 0.30% -0.20% —AAl——— 9 28Jun13:30 11
Personal Spending MoM 0.20% 080% — 0y 28-Jun 13:30 11 COMMODITIES Current A% 1d Trend
Retail Sales MoM 0.00% -0.60% —/~———@  184un1330 [ | |Gold (lozt) $2,319.01  0.60% " (50
Silver (1oz t) $29.14 W 1.82% o S manrnd (5y)
PMI/CONFIDENCE INDICES Current A Previous Trend Next Release (UK) Days Platinum (1oz t) $950.86 W 1.09% ™At (5y)
S&P Services 54.8 +3.5 N\~ T @ 21-Jun 14:45 4 Palladium (lozt) ~  $893.63 @_0_6%_%_@_
ISM Services 53.8 +4B T\ 03ul15:00 | 26| (Copper (Lb)  $4.4380  1.27% "m0
S&P Manufacturing 51.3 +103 TN~ Y 2y 21-Jun 14:45 4 WTI Crude (1bbl) $78.79 H0.43% —\ " (5y)
ISM Manufacturing 48.7 B5 <~~~ 0lul1500 | 24| |Nat.Gas(IMMBtu) $2.82 W2.05% .~/ 60
Chicago Business Barometer 35.4 a5 T A (5Y) 28-Jun 14:45 11 Wheat (1bsh) $6.1675 -1.87% T M (2)
Consumer Sentiment (Uni. Mich)  65.6 |5 TN~ (5 28-Jun 15:00 11 Corn (1bsh) $4.4650 B0.78% A sy
Consumer Confidence (Conf. Bd.) 102 +4.5 T\ S o~ (5 25-Jun 15:00 8 Soybean (1bsh) _____$_1_1:3_87§___!9:9_6%_m_<2_v)_
Coffee (1lb) $2.2615 40.78% oo iV (2)
EQUITIES Current A% 1d Trend DivYld vs. 30yr Sugar (1lb) $0.1916  W1.69% TV )
Dow Jones 38589.2 -0.15% N N em) 1.9% -2.5% Cocoa (1mt) $24.35  5.07% s (5y)
S&P 500 5431.6 -0.04% T 6m) 1.3% -3.0%
Nasdaq 17688.88 +0.12% e 6m) 0.7%  -3.7% CREDIT Current Ald Trend
El_JS_S?H_ZQQ(J__________________2999-_19__{-! _____ Pu AN o) 1.5%  -2.8% CDX'N.A. 1G 5yr 53.83 +2.6bpBI A0
VIX Index 13.04 +3.00% cnrdnr S 6m) - - CDX N.A. HY 5yr 346.82 +9.4bll A0
RATES Current A1d Trend 5 -
1-month 5.342% +0.2bps AW, (6m) T — e
3-month 5.384% 10.1bPs drac e bt (om) 4 T present
Gmonth _  5341% +0.2bps T o 3 ] e
2-year 4.722% +1.7bps T (6m) - 3m ago
5-year 4.258% +1.9bps TN (om) om ago
10-year 4.241% +B9bps e (o L 1V 2o
2y ago
20-year 4.492% +B5bps TN (6m) 0 : : : : : : .
30-year 4.377% +.3bp$ W (6m) 2yr 3yr Syr 7yr  10yr  20yr  30yr
CURVES Current Ald Trend 1m low/high 3m low/high 6m low/high
2/10 -48bps +0.2bps "o (6m) -48/-36 -48/-29 -53/-16
2/30 -35bps +1.1bps /" mnmrmnn (6m) -38/-22 -38/-15 -44/8
5/10 -2bps -0.0bps ~"" s n (6m) -6/0 -6/3 -6/13
5/30 12bps +0.9bps /" mrn s (6m) 4/16 2/21 2/37
10/30 14bps +0.9bps .~ M s (6m) 10/16 8/18 8/26
INFLATION-LINKED (REAL YIELDS) ;.
Current Ald Trend D = present
2yr 2.804% +1.2bps e (om) 2 ‘\~ -------- 1m ago
Syr 2.139% +E5bps ot (o) . oo 3m ago
10yr 2.058% H.6bps TN (om) 6m ago
20yr 2.182% +B5bps TN (6m) 0 : . . = — lyago
30yr 2.147% +BBbps T (6m) 4 aro sy 1oy 20yr 30y 2y ago
BREAKEVENS Current Ald Trend 1m low/high 3m low/high 6m low/high
2yr 1.97% 0.3bps —~" " (6m) 2%/2.3% 2%/3% 2%/3%
Syr 2.13% +D.1bps N (o) 2.1%/2.4% 2.1%/2.6% 2.1%/2.6%
10yr 2.19% +0.4bps AT (o) 2.2%/2.4% 2.2%/2.4% 2.2%/2.4%
30yr 2.23% +D.Obps A A (6m) 2.2%/2.4% 2.2%/2.4% 2.2%/2.4%
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ADMISI. © 2024 ADM Investor Services International Limited.




UNITED KINGDOM

Macro Snapshot
17 June 2024 09:33 London

ADM

ADM Investor Services
International Limited

ECONOMIC INDICATORS Current A Previous Trend Next Release (UK) Days CUMULATIVE BOE GILT PURCHASES (£ trillion)
Bank rate 5.25% 0 7 5y 20-Jun12:00 3
Budget Deficit (%GDP) -4.5% +057% T~ o .
Monthly GDP (2m lag) 0.0% 0.480% VNS~ (5y) 11-Jul 07:00 - 0:6 /‘\
GDPYoY . 02%  +040% —— AT 28dun0700 11 |, ——
Unemployment rate 4.4% +0.88% "~ G 18Jul07:00 02 /
PAYE Payrolls -3k +38k Vv Gy 18-Jul 07:00 0
JObleSS ClaimS Change 50k +4Ik -——[\.\.wv-__f (sy) 18-Jul 07:00 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024
Claimant Count Rate 4.3% +00% / — 5y 18-Jul 07:00
Avg. Weekly Earnings 3M/YoY _  5.9% 0.00% /T 70 18Jul07:00 CURRENCIES 1GBP = 4% 1d Trend
CPI YoY 2.3% 090% " Sy 19Jun07:00 | 2 > $1.2675  -0.09% T ()
Core CPI YoY 3.9% -030% .~ Gy  19-Jun07:00 2 EUR €1.1835 -0.14% mn s (1y)
RPI YoY 3.3% -100% " Ty 19Jun07:00 | 2 JPY ¥199.82  +0.11% e (1)
CPI expectation 1yr ahead (DMP)  2.9% 0.00% e 5Y) 04-Jul 09:30 - CAD C$1.7415  +0.16% ST (1)
PPl Input YoY -1.6% +0490% v 19-Jun 07:00 2 AUD A$1.9188  +0.11% e SN (1)
PPIOUtpUtYOY 1% +040% "\ e 1940700 |2 | [CHF SFrL1301  40.08% "
Industrial Production YoY -0.4% -O.I)O% N\~ N (5y) 11-Jul 07:00 . CNY ¥9.1975 -0.059I> WA ST (g
Manufacturing Production YoY 0.4% -1‘0% — N (5y) 11-Jul 07:00
House Price Index YoY (LRegistry) 1.8%  +2.00% ___—"“__ ¢y  19Jun09:30 | 2 COMMODITIES Current A% 1d Trend
House Price Index YoY (N'wide) 1.3% +0.70% ————""~__~ 6y  30Jun-06-Jul 13 Brent Crude $82.96 H0.41% —\ T (5
Mortgage Approvals 61k 0k  —/ "————  01-Jul09:30 | 24| |UK Natural Gas (thm) £0.8227  W1.22% M. on
Retail Sales YoY (exc. Auto Fuel) -3.0% ;Wow — Ny 21-Jun 07:00 4
Consumer Credit YoY 8.1% 0B0% ey 01-Jul 09:30 -
PMI/CONFIDENCE INDICES Current A Previous Trend Next Release (UK) Days
S&P Services 52.9 I.l SN ) 21-Jun 09:30 4
S&P Manufacturing 51.2 +2.1 SN~~~y 21-Jun09:30 4
S&P Construction 54.7 +187 SNy 04ul09:30 A7
Lloyds Business Barometer 50 +8.0 ~\_T~"""(5y  28Jun00:01 11
GfK Consumer Confidence -17 +2.0 T TN~ 5y 21-Jun 00:01 4
EQUITIES Current A% 1d Trend DivYld vs. 30yr
FTSE100 8159.4  +0.15% e T em 4.0%  -0.6%
FTSE250 20184.3  +0.32% T T 6 35%  -1.0%
FTSE All 444622  +0.18% e~ = 6m 3.9%  -0.6%
RATES Current Ald Trend 6 -
1-month 5.266% +1.0bps VWY WW ™ (m) .  oresent
3-month 5.240% +Blbps Ty 6m) =
6-month 5.190% +0.2bps Ty (6m) . — 1m ago
————————————————————————————————————————————————————————— 3 4 3m ago
2-year 4.168% +1.1bps L (6m)
5-year 3.959% +1.7bps T T (o) 2 - om ago
10-year 4.083% +.8bps NI TN (6m) 1 1y 2g0
20-year 4.511% +B0bps T (om) 0 : : : : . 2y g0
30-year 4.566% +Bbps W (6m) 2yr 3yr Syr 7yr  10yr 20yr 30yr
CURVES Current Ald Trend 1m low/high 3m low/high 6m low/high
2/10 -9bps +1.7bps T em) -23/-6 -23/-6 -62/-6
2/30 40bps +1.7bps T (6m) 20/41 20/41 -12/41
5/10 12bps +1.2bps A T (em) 8/13 8/15 -5/15
5/30 61bps +1.2bps s (6m) 52/62 51/66 43/82
10/30 48bps -0.0bps 7N (6m) 43/49 43/52 40/69
INFLATION-LINKED (REAL YIELDS)
Current Ald Trend 1'? | —— e present
1yr 0.000% 0.0bps (6m) 05 e~ 1m ago
Syr 0.245% +B.3bps e (om) 0 4-/// : : 3m ago
10yr 0.435% +B0bps VT (om) 054 Iy Syr 10yr 20yr 30yr 6m ago
20yr 1.156% +B8bps T (6m) 11 ~ — 1lyago
30yr 1.262% +B8bps T (em) '1-2 T 2y ago
BREAKEVENS Current Ald Trend 1m low/high 3m low/high 6m low/high
Syr 3.71% -|O.7bps T (6m) 3.71%/3.86% 3.63%/4.03%  3.47%/4.03%
10yr 3.65% 40.2bps T (6m) 3.65%/3.76% 3.57%/3.87%  3.44%/3.87%
30yr 3.28% +b.1bps T () 3.28%/3.37% 3.22%/3.4% 3.11%/3.4%
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