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The US high-frequency macro data dashboard
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Donald Luskin: 214 550 2020 don@trendmacro.com
Thomas Demas: 704 552 3625 tdemas@trendmacro.com

Copyright 2026 Trend Macrolytics LLC. All rights reserved. This document is not to be forwarded to individuals or organizations not
authorized by Trend Macrolytics LLC to receive it. For information purposes only; not to be deemed to be recommendations for buying
or selling specific securities or to constitute personalized investment advice. Derived from sources deemed to be reliable, but no

warranty is made as to accuracy.


mailto:don@trendmacro.com
mailto:tdemas@trendmacro.com

%0°9S

%S TV

%E'C
%8’V

%8'T

|

%0°'C
%1°L

%E'T
%99

%V’ T

k

%101

%9'T
%19

%S’ T

%S'C
%C'S

%S9T

%8'T

%V'S

%9°ET

%C'G

S&P 500 earnings and sales surprise monitor
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High-frequency view of the US labor market: weekly unemployment claims (millions)

As of May 15
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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 Continuing  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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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)
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