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The US high-frequency macro data dashboard

(state level and other detail in subsequent charts)
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S&P 500 earnings and sales surprise monitor
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High-frequency view of the US labor market: weekly unemployment claims (millions)
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State by state unemployment insurance claims (thousands) January 2020 to present
Initial Continuing  Implied UF rate Initial Continuing  Implied UE rate
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State by state unemployment insurance claims (thousands) January 2020 to present
Initial Continuing  Implied UF rate Initial Canz‘/nu/ng Implied UE rate
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Asset and liability dynamics in US commercial banks Post-SVB failure
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Federal Reserve Board Report H.8
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https://www.federalreserve.gov/releases/h8/current/default.htm

House of straw or house of brick? Chicago Fed Financial Conditions Index
Higher values: tight conditions  Lower values: loose conditions

As of May 8
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b’TrendMacro Data Insights: High-Frequency Data Monitor 7


https://www.chicagofed.org/research/data/nfci/about

Returning to the American office W Most utilized M Least utilized
Indices of office capacity utilization based on weekly door-security access data (NSA)

100

US overall

90

80

70

As of May 6

60

. M o

40 f ' | % Chicago
WY i

30 70

N/"\mf/ o
50
20 V | 20
30
10 20
10
0
S P P S P PP PSS 5559 99 9 59 49

N N N R I AR S R N FE @@

100
Los Angeles 90 New York

80
70
60
50
40
30
20
10
0

F P E S
100

90 | Washington DC
80
70
60
50
40
30
20
10
0

S 59 5 59 9% (9 °

b’TrendMacro Data Insights: High-Frequency Data Monitor 8



