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Econometric Data
 

Name Peer Smart Code Source 

US Unemployment Rate Unemployment_Rate BLS 

Consumer Price Index CPI BLS 

M1 Money_Market_M1 FRB 

M2 Money_Market_M2 FRB 

Effective Federal Funds Rate Fed_Funds_Effective_Rate New York 

Fed 

Target Federal Funds Rate Fed_Funds_Target_Rate New York 

Fed 

3 Month Treasury Par Yield 

Curve Rate 

Treasury_3_Month_Rate US Treasury 

6 Month Treasury Par Yield 

Curve Rate 

Treasury_6_Month_Rate US Treasury 

2 Year Treasury Par Yield 

Curve Rate 

Treasury_2_Yr_Rate US Treasury 

3 Year Treasury Par Yield 

Curve Rate 

Treasury_3_Yr_Rate US Treasury 

5 Year Treasury Par Yield 

Curve Rate 

Treasury_5_Yr_Rate US Treasury 

10 Year Treasury Par Yield 

Curve Rate 

Treasury_10_Yr_Rate US Treasury 

20 Year Treasury Par Yield 

Curve Rate 

Treasury_20_Yr_Rate US Treasury 

30 Year Treasury Par Yield 

Curve Rate 

Treasury_30_Yr_Rate US Treasury 

15 Year Fixed Rate Mortgage Banxquote_15_yr_Conforming_FRM Freddie Mac 

30 Year Fixed Rate Mortgage Banxquote_30_yr_Conforming_FRM Freddie Mac 

S&P 500 SP_500 Yahoo 

Finance 

Dow Jones 30 Dow_Jones Yahoo 

Finance 
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Nasdaq Composite Nasdaq_Composite Yahoo 

Finance 

Nasdaq Financial Nasdaq_Financial Nasdaq 

New York Stock Exchange 

Composite 

NYSE_Composite Yahoo 

Finance 

Real GDP GDP_Real_YOY US BEA 

Personal Consumption 

Expenditures 

Real_GDP_PCE FRED 

Auto Monthly Retail Sales US_Auto_Sales Census 

Bureau 

Consumer Credit 

Outstanding 

Consumer_Credit_Outstanding FRB 

Personal Savings Rate Personal_Savings_Rate US BEA 

US Population US_Population Macrotrends 

Consumer Loans Held by 

Depository Institutions 

consumer_loans_held_by_banks FRB 

Consumer Loans Held by 

Finance Companies 

consumer_loans_held_by_finance_companies FRB 

Consumer Loans Held by 

Government 

consumer_loans_held_by_government FRB 

Consumer Loans Held by 

Nonfinancial Companies 

consumer_loans_held_by_nonfinancial_companies FRB 

Consumer Loans Held by 

Credit Unions 

consumer_loans_held_by_CUs FRB 

Disposable Income per Capita per_capita_disposable_income FRED 

Savings per Capita per_capita_savings US BEA 

Outlays per Capita per_capita_outlays US BEA 

Single Family Units Started housing_starts_single_family Census 

Bureau 

Multifamily Units Started housing_starts_multi_family Census 

Bureau 

Failed Banks failed_banks FDIC 

Failed Credit Unions failed_CUs NCUA 

Personal Bankruptcy Filings Personal_bankruptcies US Courts 

Business Bankruptcy Filings Business_bankruptcies US Courts 
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Commercial Delinquency 

Rates at Commercial Banks 

US_delinquencies_all_business FRB 

Consumer Delinquency Rates 

at Commercial Banks 

US_delinquencies_all_consumer FRB 

All Real Estate Delinquency 

Rates at Commercial Banks 

US_delinquencies_RE FRB 

Credit Card Delinquency 

Rates at Commercial Banks 

US_delinquencies_credit_card FRB 

Other Consumer 

Delinquency Rates at 

Commercial Banks 

US_delinquencies_other_consumer FRB 

Agricultural Delinquency 

Rates at Commercial Banks 

US_delinquencies_agricultural FRB 

Lease Delinquency Rates at 

Commercial Banks 

US_delinquencies_lease FRB 

Commercial Charge-Offs at 

Commercial Banks 

US_ChargeOffs_all_business FRB 

Consumer Charge-Offs at 

Commercial Banks 

US_ChargeOffs_all_consumer FRB 

All Real Estate Charge-Offs at 

Commercial Banks 

US_ChargeOffs_RE FRB 

Credit Card Charge-Offs at 

Commercial Banks 

US_ChargeOffs_credit_card FRB 

Other Consumer Charge-Offs 

at Commercial Banks 

US_ChargeOffs_other_consumer FRB 

Agricultural Charge-Offs at 

Commercial Banks 

US_ChargeOffs_agricultural FRB 

Lease Charge-Offs at 

Commercial Banks 

US_ChargeOffs_lease FRB 

Personal Savings per Quarter Personal_Savings_Dollar US BEA 

 


