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Region Economic indicator/event Survey Prior

1/20 = 18 LPR 32| 23 (19) Yok 3.1% 3.1%
= 18 LPR 32| 23 (64) Yok 3.6% 3.6%

1/21 ol 12& PPl YoY Yokok - 1.4%
1/22 o= 128 ZAHAALE AT | Yok kk -0.1% 0.3%
#t 47| GDP YoY (RHH) Fokkk 1.4% 1.5%

1/23 o= U MR AU HeHs Fokkok 22,00t 21.7%t
o= 7 ASAART A Yok kk 186.82F 185.98f

o= BOJ S3PHHs|9| Yok kk 0.50% 0.25%

o= 128 7|ZFEHI MoM Yok kk 1.2% 4.8%

Ol= T8 DIAZIT AHIRR2IXI (2H) Sokhok 73.2pt 73.2pt

1/24 Ol= T8 OAIICH ©7] 7|HelZ2f01d (1) * - 3.3%
Ol= T8 DA 371 Z|THRIZ2201d (5-10H) * - 3.3%

o= 18 S&P Mg PMI (BH) Jokkk 49.9% 49.4%

o= 18 S&P MH|AR PMI (H%) Yok k 56.6% 56.8%

At=: Bloomberg, O[2HOIMSH 2| AX[MIE
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HEE/HSE =7
25 1w ™ 3M YTD DAY 1w ™ 3M YTD
EEEEN 2.8% 2.1% -0.9% 17.5% 120 116 17 121 102
S 1.1% -0.6% -2.9% -2.3% 90 89 91 93 <,
24 ssy 3.4% 1.4% -9.3% -0.7% 24 23 24 26 24
St 2.3% 13.1% 15.6% 23.8% 83 81 73 71 67
2 0.4% 4.2% -0.8% 30.4% 249 248 239 251 191
0[=Af 24 ~10bp ~7bp 33bp 3bp 4.28 4.38 435 3.95 4.25
0j27 5 ~14bp 3bp 565bp 58bp 4.43 4.57 4.40 3.88 3.85
0j2A 104 ~13bp 11bp 54bp 75bp 463 4.76 451 4.08 3.88
0j=2A) 304 ~9bp 18bp 46bp 83bp 4.86 4.95 468 4.39 4.03
USIG ~Tbp 3bp “2bp ~19%p 79 80 76 81 98
EURIG ~3bp -3bp ~9bp ~41bp 9% 99 99 105 137
ASIA USD 2bp ~-8bp ~21bp -67bp 109 107 117 130 176
LATAM USD 7bp ~4bp 33p  -101bp 322 315 326 355 423
EMEA USD 5bp 18bp 9bp -89bp 207 201 189 197 295
US HY ~11bp ~4bp ~23bp -60bp 263 274 267 285 323
EUR HY ~4op 4bp ~31bp -85bp 314 318 310 345 399
DXY ~0.3% 1.2% 5.7% 7.9% 109 110 108 103 101
EUR/USD 0.3% -0.8% ~5.5% -6.9% 1.03 1.02 1.04 1.09 1.10
GBP/USD -0.3% -3.2% ~6.8% ~4.4% 122 1.22 126 1.31 127
USD/JPY -0.9% 1.0% 4.5% 10.8% 156 158 155 150 141
USD/KRW -0.9% 1.3% 6.5% 13.2% 1459 1472 1439 1369 1288
USD/CNY -0.1% 0.5% 3.1% 3.2% 7.33 7.33 7.29 7.10 7.10
USD/BRL -0.5% -3.4% 6.8% 25.3% 6.08 6.11 6.29 5.60 4.85
VIX ~3.6p “11.7p 2.1p 3.5p 16.0 195 27.6 18.0 125
MOVE -1.0p 8.4p -27.5p ~19.0p 9% 97 87 123 115
FCl 0.16p 0.49p -0.12p -0.07p 0.79 0.63 0.30 0.91 0.86

1 S2HFAACWI US), S2HRHHE(BOND US), S2HESAREET US), R7KUSO US), 2(GLD US)2 ETF it
Z2: 22 Ax|= 2 FCI(Financial Condition Index)
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= (+) 372, () Hl=#f / A= Bloomberg, D[2HOIASH 2| MXIME Atz Bloomberg, D2HOIASHE 2| MRIME
I8 10. EEH1 Yot AF AUMEC| S & I8 1. ASAZ LixE 7[E32] B2
X Jan. | Mar. | Jul. | Sep. | Dec.
Group Region/role Name | Vote 2024 | 2024 | 2024 | 2024 | 2024 (%)
Chair Powell o | o 0 0 0 0 —0—-D —0—1W —0—1M o 128 HZH
VC of Board Jefferson 0 0 0 0 0 0 46 r
Board of VC for Supervision |Barr 0
Bowman (0]
Governors
Waller 0
Cook 0
Kl.fgller 0 42 +
New York [VC of FOMC Williams 0
Boston Collins (0]
Group 1 |Philadelphia Harker X
Richmond Barkin X
Cleveland Hammack X L 2
Group 2 -
Chicago Goolshee (] 3.8 F
St. Louis Musalem 0 0 0 0 0 +1 3.875
Group 3 |Dallas Logan X +1 +1 +1 +1 +1
Atlanta Bostic X 0 0 0 0 0
Kansas City Schmid 0 +1 +1 +1 +1 +1
Group 4 |Minneapolis Kashkari X
San oo IDaly . : 4 251 253 255 256 257 259 2510 2512
(-) = dovish; (+) = hawkish -1 -1 -1 0 +1 ) ) ) ' ! ) ' !
10 Y2 -2(5H|R) ~ +2(SHADE BF / XM= Bloomberg, DZHOIAS A 2IAXIMIE Atz Bloomberg, DI2HOIAISH 2ARIME
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RI2(1/8~152) UST QT 165012k} ZIME|n 01 KM 1939 =43 244 [H2, T12120]
RIZ RRP 21 ZAN N4EH AZQEAS 15222 £7} (3212, 13]

B2 IF URUIZE 32 82 Y W werse)
HH™ 1/15 1w 4w 12w HH 1/15 1w 4w 12w

PN 6,885 -19.3 -55.2 -195.2 | &2 X2 6,885 -19.3 =552 -195.2
ZRHUST) 4,275 -16.5 -34.1 -83.0 | XIZZHIZ(Bank reserve) 3,359 26.6 121.6 130.6
MBS 2,233 -0.1 -15.6 454 | THRE UHPF(TGA) 651 30.7 -152.8 -166.2
tH&(Loans) 6 -1.8 -11.2 -57.7| <=7 IHRRP) 120 -65.2 -11.7 -150.9
7 |EfRRA 372 -1.1 5.6 -9.0| SS3|(Currency in Circulation) 2,356 -10.1 -4.0 0.7
JEIEA 5 399 -1.3 -84 -9.4

ZOiE QY B7t 7IE / M= FED, 020145 2IMRIE
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X ONE £99 Z7t 7% / K2 FED, DIjOIMBH 2IMRIME X2 FED, D[2HOIMEH 2IMRIME]
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Al&: Bloomberg, O[2{0IASH 2| MX|MIE

a3 20. ¢

F ZHETZIYH T 0]

Z: SOFR (Secured Overnight Financing Rate), EFFR (Effective Fed Funds Rate)
Xt2: Bloomberg, OIZH0AISH 2| MX|ME
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A= Bloomberg, OIZHOIMSH 2MXIHIE X2 Bloomberg, OI2H0ASH 2|MXIMIE
I8 26. 1G % S&P500 30D H3d 0| I3 27. S&P500 30D HSM vs US IG MET
(%) (%p) o
19 - ——US IG spread (1) o (%) o 73U
’ 2.0 r o 1A
—— S&P 500 30D volatility (R) a
1.7 ¢
18 1.5 |
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A= Bloomberg, DIZHAISH 2IMRIE
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ME® ZOX|E SIEY (EEHI USIG AHA)
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ZQIEA L AFRIALCH F3H5101 30Y F7HHESH At / RIE: Factset, Bloomberg, OI2H0fAIS 2 2IAX|MIE]
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260
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CITIGROUP INC 3,000 [N 143 =22 0 - 8,700 - - BBB Baa2
WELLS FARGO CO 2,350 3 67 -26 2 6,300 7,000 2.7 -10 BBB+ Al
WELLS FARGO CO 2,350 3 67 -26 - 2,200 2,300 0.9 -4 BBB+ Al
WELLS FARGO CO 2,350 3 67 -26 0 11,300 12,000 4.8 -6 BBB+ Al
JPMORGAN CHASE 2,000 4 62 -28 2 6,100 - 3.1 - A Al
JPMORGAN CHASE 750 4 - - - 2,700 - 3.6 - A Al
JPMORGAN CHASE 2,500 6 75 -25 0 8,200 - 33 - A Al
JPMORGAN CHASE 2,750 [N 90 -25 2 11,800 - 4.3 - A Al
TRUST FIBRAUNO 500 7 - - - 1,100 1,100 22 0 - Baa3
TRUST FIBRAUNO 300 12 - - - 700 700 2.3 0 - Baa3
EL PUERTO LIVERPOOL 500 7 175 -35 - 1,800 2,400 3.6 -25 - -
EL PUERTO LIVERPOOL 500 12 205 -35 - 1,400 2,000 2.8 -30 - -
MORGAN STANLEY BANK 2,000 4 72 -18 5 5,100 5,250 2.6 -3 At -
MORGAN STANLEY BANK 500 4 - - - 1,900 1,900 3.8 0 A+ -
MORGAN STANLEY 2,500 6 85 -20 0 8,700 8,800 35 -1 A- Al
MORGAN STANLEY 3,000 [N 100 -20 0 12,700 12,000 4 1 A- Al
CITADEL LP 500 5 170 -30 - 5,400 5,400 10.8 0 BBB -
CITADEL LP 500 7 190 -35 - 4,800 4,800 9.6 0 BBB -
NLG GLB FUNDING 500 5 95 -20 - 970 1,100 19 =12 A+ Al
NEW YORK LIFE GLOBAL FUNDING 750 10 70 -23 3 1,800 2,250 24 =20 AA+ -
HYUNDAI CAPITAL 500 3 80 -25 0 1,400 1,400 2.8 0 - A3
NUVEEN CHURCHILL 300 5 210 =25 - 1,200 1,400 4 -14 - -
BANQ FED CRD MUTUEL 900 5 95 =25 10 1,700 2,050 1.9 -17 A+ Al
BANQ FED CRD MUTUEL 350 5 123 - - 750 900 2.1 =17 A+ Al
ADOBE INC 800 3 30 -20 2 1,500 1,900 1.9 =21 A+ Al
ADOBE INC 700 5 40 -20 2 1,300 1,900 19 -32 At Al
ADOBE INC 500 10 55 -25 -3 1,200 2,200 24 -45 At Al
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BACARDI-MARTINI 600 5 100 -25 0 1,600 2,200 2.7 =27 BBB- Baa3
BACARDI-MARTINI 400 10 125 -25 0 1,300 2,200 3.3 -41 BBB- Baa3
STANDARD CHARTERED 1,000 4 105 -25 15 2,700 3,200 2.7 -16 BBB+ A3
STANDARD CHARTERED 500 4 124 - - 1,900 2,050 3.8 -7 BBB+ A3
STANDARD CHARTERED 1,000 1 143 =27 8 3,300 4125 3.3 -20 BBB+ A3
ARES STRATEGIC INCOME FUND 750 7 175 -25 - 1,700 2,100 2.3 -19 BBB- Baa3
EASTERN ENERGY GAS 700 10 105 -25 0 2,100 3,400 3 -38 A- Baal
EASTERN ENERGY GAS 500 30 125 -25 0 2,400 4,000 4.8 -40 A- Baal
DEERE & CO 1,250 10 68 =22 8 3,400 3,950 2.7 -14 A Al
DEERE &CO 750 30 75 -30 0 6,100 7,100 8.1 -14 A Al
MICRON TECHNOLOGY 1,000 10 102 -28 2 3,300 4,500 3.3 =27 BBB- Baa3
PLAINS ALL AMERICAN PIPELINE 1,000 10 120 -25 3 2,000 3,300 2 -39 BBB Baa2
APOLLO DEBT SOLUTOPMS 500 7 185 -25 10 1,900 2,100 3.8 -10 BBB- Baa3
COOP RAB UA/NY 700 3 40 -20 5 1,400 1,400 2 0 A+ Aa2
COOP RAB UA/NY 300 3 60 - - 550 550 1.8 0 A+ Aa2
COOPERATIEVE RABOBANK 850 8 100 -25 5 1,800 1,800 2.1 0 A- A3
BLUE OWL TECHNOLOGY 650 3 185 -30 0 1,800 2,100 2.8 -14 BBB- Baa3
F&G GLOBALFUND 350 5 130 -15 3 600 - 1.7 - - -

Kt2: Bloomberg, O2{0AI5H 2IAXIME
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