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Statistics (1992) (Lo / Av/ Me / Hi):

6.0% / 9.6% / 9.1% / 15.3% yoy
Survey authority:

National Bureau of Statistics
Frequency: Quaterly

Release dates: Middle of month
following reporting quarter
Release time: 04:00 CET
Up-to-date: Relatively high

Relationship to the business cycle:

Coincident
Bloomberg: CNGDPYOY
Reuters: ---
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GDP Price Deflator

Economic significance: Low
Market relevance: 2°*

Statistics (1947) (Lo / Av/ Me / Hi):

-4.0% / 3.2% / 2.4% / 15.2% yoy
Survey authority:

Bureau of Economic Analysis
Frequency: Quarterly

Release dates:

Fourth week following reporting
quarter, along with GDP growth
Release time: 14:30 CET

Up-to date: Low

Relationship to the business cycle:

Coincident
Bloomberg: GDP DCHG
Reuters: ---
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Tankan Business Conditions

Economic significance: High
Market relevance: 4°%>*

Statistics (1974) (Lo / Av/ Me / Hi):

-58 /0/ 3/ 53 points

Survey authority:

Bank of Japan

Frequency: Quarterly

Release dates: First trading day
following reporting quarter
Release time: 01:50 CET
Up-to-date:

High at the time of announcement,
otherwise during a quarter not

Relationship to the business cycle:

Leading

Bloomberg: INTSMFG Index,
JPTFLMFG Index

Reuters: JPRTAN=ECI
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GDP Growth Japan

Economic significance:
High to medium
Market relevance: 4****

Statistics (1993) (Lo / Av/ Me / Hi):

-4.8% / 0.2% / 0.3% / 2.5% qoq
Survey authority:

Cabinet Office of Japan
Frequency: Quarterly

Release dates: Middle of month
following reporting month
Release time: 00:50 CET
Up-to-date: Low

Relationship to the business cycle:

Coincident

Bloomberg: JGDPQGDP
Reuters: ---

W GDP goqg  —— GDP yoy
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Personal Spending

Economic significance: High
Market relevance: 3%%*

Statistics (1959) (Lo / Av/ Me / Hi):

-2.1% / 0.5% / 0.5% / 2.8% mom
Survey authority:

Bureau of Economic Analysis
Frequency: Monthly

Release dates: Fourth week
following reporting month
Release time: 14:30 CET
Up-to-date: Low

Relationship to the business cycle:

Coincident
Bloomberg: PCE CRCH Index
Reuters: USGPCS=ECI

S PCE mom = PCE yoy
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NAHB Index

Significance: Medium
Market relevance: 3%**

Statistics (1985) (Lo / Av / Me / Hi):

8/51/56/ 78 points

Survey authority: National
Association of Home Builders
Frequency: Monthly

Release dates:

Middle of the reporting month
Release time: 16:00 CET
Up-to-date: High

Relationship to the business cycle:

Leading
Bloomberg: USHBMIDX
Reuters: USNAHB=ECI|
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The Conference Board® Consumer Confidence®

Significance: Medium
Market relevance: 4****

Statistics (1967) (Lo / Av/ Me / Hi):

25.3/94.9/97.0 / 144.7 points
Survey authority:

Conference Board®

Frequency: Monthly

Release dates:

Last Tuesday of reporting month
Release time: 16:00 CET
Up-to-date: Medium

Relationship to the business cycle:

Leading
Bloomberg: CONCCONF Index
Reuters: USCONC=ECI
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Michigan Index University of Michigan Consumer Sentiment

Significance: Medium 110
Market relevance: 4%***

Statistics (1978) (Lo / Av/ Me / Hi): 100 w
51.7 /86.3/90.0 / 112.0 points

Survey authority: %

University of Michigan
Frequency: Monthly

Release dates: i
Friday after the second weekend of
the reporting month 70
Release time: 16:00 CET
Up-to-date: Very high 60
Relationship to the business cycle:
Leading 50
. o > » o G N
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Personal Income

Economic significance: Medium
Market relevance: 4°*%*

Statistics (1946) (Lo / Av/ Me / Hi):

-4.7% / 0.5% / 0.5% / 7.9% mom
Survey authority:

Bureau of Economic Analysis
Frequency: Monthly

Release dates: Fourth week
following reporting month
Release time: 14:30 CET
Up-to-date: Low

Relationship to the business cycle:

Coincident
Bloomberg: PITLCHNG Index
Reuters: USGPY=ECI
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Consumer Prices (CPI)

Economic significance: High
Market relevance: 4°%¢*
Statistics (1947) (Lo / Av/ Me / Hi):
-1.8%/0.3% / 0.2% / 2.0% mom
Survey authority:

Bureau of Labour Statistics
Frequency: Monthly

Release dates: Second week
following reporting month
Release time: 14:30 CET
Up-to-date: medium
Bloomberg: CPI CHNG Index
Reuters: USCPSA=ECI

s CPlmom = CPlyoy

0
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Trade Balance of Goods and Services

Economic significance: Medium to
low

Market relevance: 4****

Statistics (1992) (Lo / Av / Me / Hi):
-67.8 /-35.1/-39.8 / -0.8 Bio. USD
Survey authority:

Census Bureau

Frequency: Monthly

Release dates: Fifth week following
reporting month

Release time: 14:30 CET
Up-to-date: Low

Relationship to the business cycle:
Lagging

Bloomberg: USTBTOT Index
Reuters: USTBAL=ECI, USGBAL=ECI
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Housing Starts

Economic significance: Medium
Market relevance: 4°%%%

Statistics (1959) (Lo / Av / Me / Hi):
478 / 1430 / 1452 / 2494 thousand
Survey authority:

Census Bureau

Frequency: Monthly

Release dates: Third week
following reporting month

Release time: 14:30 CET
Up-to-date: Low to medium
Relationship to the business cycle:
Coincident

Bloomberg: NHSPSTOT Index
Reuters: USHST=ECI
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Building Permits

Economic significance: Medium
Market relevance: 39%*

Statistics (1960) (Lo / Av/ Me / Hi):

513 / 1356 / 1327 / 241 thousand
Survey authority: Census Bureau
Frequency: Monthly

Release dates: Third week
following reporting month
Release time: 14:30 CET
Up-to-date: Low to medium

Relationship to the business cycle:

Leading
Bloomberg: NHSPATOT Index
Reuters: USBPE=ECI
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Producer Prices (PPI)

Economic significance: Medium
Market relevance: 4%%>*

Statistics (1947) (Lo / Av / Me / Hi):
-3.0% / 0.2% / 0.2% / 3.5% mom
Survey authority:

Bureau of Labour Statistics
Frequency: Monthly

Release dates: Two weeks following
reporting month

Release time: 14:30 CET
Up-to-date: Medium

Relationship to the business cycle:
Coincident

Bloomberg: PPI CHNG Index
Reuters: USPPIE=ECI

s PPl mom = PPl yoy
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Initial Claims Initial Jobless Claims

Economic significance: Medium L

Market relevance: 4****
Statisti cs(1967) (Lo / Av/ Me / Hi): 5000

162k / 351k / 344k / 671k

Survey authority: 4000
Department of Labour

Frequency: Weekly 3000
Release dates: Every Thursday

Release time: 14:30 CET 2000
Up-to-date: High

Relationship to the business cycle: 1000

Coincident to leading
Bloomberg: INJCJC Index
Reuters: USJIOB=ECI
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Average Weekly Hours

Economic significance: Low
Market relevance: 2**

Statistics (2006) (Lo / Av / Me / Hi):
33.7h / 34.4h / 34.4h / 34.6h
Survey authority:

Bureau of Labour Statistics
Frequency: Monthly

Release dates: First Friday of
month following reporting month
Release time: 14:30 CET
Up-to-date: Low

Relationship to the business cycle:
Lagging

Bloomberg: AWH TOTL Index
Reuters: USWRKW=ECI

35
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Average Hourly Earnings

Economic significance: High
Market relevance: 3%**

Statistics (2006) (Lo / Av / Me / Hi):

-0.2% / 0.2% / 0.2% / 0.6% mom
Survey authority:

Bureau of Labour Statistics
Frequency: Monthly

Release date: First Friday of month
following reporting month

Release time: 14:30 CET
Up-to-date: Medium

Relationship to the business cycle:
lagging

Bloomberg: AHE MOM

Reuters: USAVGE=ECI
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Unemployment Rate

Economic significance: High
Market relevance: 4°%%%

Statistics (1948) (Lo / Av / Me / Hi):

2.6%/5.7% / 5.6% / 10.8%
Survey authority:

Bureau of Labour Statistics
Frequency: Monthly

Release dates: First Friday of
month following reporting month
Release time: 14:30 CET
Up-to-date: Medium

Relationship to the business cycle:

Coincident
Bloomberg: USURTOT Index
Reuters: USUNR=ECI
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Capacity Utilisation

Economic significance:
Generally low
Market relevance: 3%

Statistics (1967) (Lo / Av/ Me / Hi):

66.7% / 80.2% / 80.3% / 89.4%
Survey authority:

Federal Reserve Bank
Frequency: Monthly

Release dates: Third or fourth
week following reporting month
Release time: 15:15 CET
Up-to-date: Medium

Relationship to the business cycle:

Coincident

Bloomberg: CPTICHNG Index
Reuters: USCAPU=ECI
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Industrial Production

Economic significance: 20
High to medium
Market relevance: 4%%**

Statistics (1919) %0

(Lo /Av/ Me/ Hi): -10,4% / 0,28% /

0,27% / 16,56% mom 5

Survey authority: 0 e s
Federal Reserve Bank e
Frequency: Monthly 5

Release dates: Third or fourth week

following reporting month 10

Release time: 15:15 CET s

Up-to-date: Medium

Relationship to the business cycle: -20

Coincident P & QS S PP PP

Bloomberg: IP CHNG Index . .
Reuters: USIP=ECI P mom —— IP yoy
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ADP Employment

Economic significance:

Low to medium

Market relevance: 4**%%

Statistics (2002) (Lo / Av / Me / Hi):
-706k / 97k / 164k / 359k

Survey authority:

Automatic Data Processing
Frequency: Monthly

Release dates: First week of month
following reporting month,
Wednesday before Labour Report
Release time: 14:15 CET
Up-to-date: Medium

Relationship to the business cycle:
Coincident

Bloomberg: ADP CHNG Index
Reuters: USADP=ECI
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Job Openings

Economic significance: Low
Market relevance: 1*

Statistics (2000) (Lo / Av/ Me / Hi):

2264k / 4487k / 4153k / 7626k
Survey authority:

Bureau of Labour Statistics
Frequency: Monthly

Release dates:

Second Week of second month
following reporting month
Release time: 16:00 CET
Up-to-date: Low

Relationship to the business cycle:

Lagging
Bloomberg: JOLTTOTL Index
Reuters: USJOLT=ECI
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Retail Sales

Economic significance: Very high
Market relevance: 4%***

Statistics (1992) (Lo / Av/ Me / Hi):

-3.9% /0.4% / 0.4% [ 6.7% mom
Survey authority:

Census Bureau

Frequency: Monthly

Release dates: Second week
following reporting month
Release time: 14:30 CET
Up-to-date: High

Relationship to the business cycle:

Coincident
Bloomberg: RSTAMOM Index
Reuters: USRSL=ECI

W Retail salesmom  ——Retail sales yoy
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Durables

Economic significance: Medium
Market relevance: 4°%%¢

Statistics (1992) (Lo / Av / Me / Hi):

-18.4% / 0.3% / 0.2% / 23.2% mom
Survey authority:

Census Bureau

Frequency: Monthly

Release dates: Fourth week
following reporting month
Release time: 14:30 CET
Up-to-date: Low, volatile

Relationship to the business cycle:

Leading
Bloomberg: DGNOCHNG Index
Reuters: USDGR=ECI
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ISM® PMI ISM® PMI Purchasing Manager Index Manufacturing

Significance: High

Market relevance: 4%%** 65

Statistics (1947) (Lo / Av / Me / Hi): 60

29.4 /52.9 /53.5/76.5 points

Survey Authority: 55

Institute for Supply Management

Frequency: Monthly 50

Release dates:

First trading day of the month 45

following the reporting month

Release time: 16:00 CET .

Up-to-date: High 35

Relationship to the business cycle:

Leading 30

Bloomberg: NAPMPMI Index > (8] a 0y o Y Q ™ o % Q N
Reuters: USPMI=ECI LTSS
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GDP Growth qoq ann.

Significance: Medium to high 40
Market relevance: 4°%**
Statistics (1946) (Lo / Av / Me / Hi): 30

-10.0% / 3.2% / 3.1% / 16.7% qoq ann.
Survey authority:

Bureau of Economic Analysis
Frequency: Quarterly

Release dates: End of the month
following the reporting quarter
Release time: 14:30 CET

Up-to-date: Low

Relationship to the business cycle:
Lagging
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Philadelphia Fed Philadelphia Fed Business Outlook Survey

Significance: Medium to high

Market relevance: 3*** 50
Statistics (1967) (Lo / Av/ Me / Hi): 40
-57.9/9.1/10.9/58.5 points 30
Survey authority: Federal Reserve 20
Bank of Philadelphia 10
Frequency: Monthly 0
Release dates: 10
Third week of the reporting month 20
Release time: 14:30 CET 30
Up-to-date: Very high 40
Relationship to the business cycle: 50
Leading 60
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NFIB Survey

Significance: Low
Market relevance: 3%

Statistics (1974) (Lo / Av / Me / Hi):
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