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Chart 1. Unemployment rate, seasonally adjusted, Chart 2. Nonfarm payroll employment, seasonally adjusted,

Percent November 2004 - October 2006 Millians November 2004 - October 2006
65 1360
&0 1380

e \\’\h 140 '/_/.
/

. 7 VM 1320 /
45 1300

a0 1280

J ----------- J ......... ]253 II]|||||||||||]|||||||||IIlIIIIIIIII

2004 2005 004 2004 2005 2006

o oA JEAS AL Xk gf 79294 FEEFSE olol 10¥ ThA] 7.09%
7 1 l 1 l 1 1 A L 1 | B . < = ¥ A -1 T 1 i i — l 1 ¥ e
=17L=1 2 A = =Z1-0d
or= 9r Sl>¥= A5

o 2wl

o 2% (Food) A = 2 vl

(lodging) ¥°F A4+ A% &

p—
(@)
o
ofN
(@)
%
&

[ 03
01}«
<

s}

ﬂ_‘
re
1o,
i
&
(®]
(&}
ay
}—g
o,

_3_

PDF Created with deskPDF PDF Writer - Trial :: http://www.docudesk.com



Table A. Percent changes in CPI for All Urban Consumers (CPI-U)

Seasonally adjusted Un-
Compound adjusted
Expenditure Changes from preceding month annual rate 12-mos.
Category 2006 3-mos. Ended ended
Apr. May June July Aug.  Sep. Oct. Oct.’06 Oct.’ 06
All Ttems .6 4 2 4 2 -5 -5 -29 1.3
Food and beverages 0 2 3 2 3 4 3 3.5 2.6
Housing 1 3 2 3 2 3 0 2.2 3.0
Apparel 6 2 0 -12 9 6 -7 34 5
Transportation 24 L5 -2 1.6 2 41 31 -24.9 -5.0
Medical care 4 3 3 2 4 3 3 4.2 4.0
Recreation 3 2 1 3 -1 0 0 -4 1.2
Education and
communication 3 0 3 3 | 2 24 3.0
Other goods and
services 0 1 6 -2 3 5 3 4.4 2.9
Special Indexes
Energy 39 24 9 29 3 72 70 -43.8 -113
Food 0 1 3 2 4 3 3 4.0 2.6
All Ttems less
food and energy 3 3 2 2 2 1 2.3 2.7
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Instruments 2006 2006 2006 2006 2006 Week Ending 2006
Nov 13 | Nov 14 | Nov 15 | Nov 16 | Nov 17 | Nov 17 | Nov 10 Oct
Federal funds (effective)’ 23 527 5.25 5.29 5.25 5.20 5.25 5.24 5.25
Commercial Paper®* ®
Nonfinancial
1-month 5.20 519 5.20 5.20 5.21 5.20 5.21 5.20
2-month n.a. n.a. n.a. n.a. n.a. n.a. 518 518
3-month n.a. n.a. n.a. n.a. n.a. n.a. 5.16 519
Financial
1-month 5.24 5.24 524 5.25 523 5.24 5.23 5.23
2-month 5.24 5.26 5.25 5.25 5.23 5.25 5.24 5.23
3-month 524 5.25 5.25 5.24 5.25 5.25 5.24 5.24
CDs (secondary market)? &
1-month 5.28 5.28 5.28 5.28 5.28 5.28 5.29 5.28
3-month 533 5.33 5.32 5.32 5.32 5.32 5.32 5.33
6-month 5.34 5.33 534 5.33 533 5.33 5.35 5.35
Eurodollar deposits (London)® 7
1-month 5.32 5.32 5.32 5.32 5.32 5.32 5.30 5.32
3-month 537 5.37 537 5.37 537 5.37 5.36 5.36
6-month 537 5.38 5.37 5.38 5.37 5.37 5.38 5.38
Bank prime loan?* @ 8.25 8.25 8.25 8.25 8.25 8.25 8.25 8.25
Discount window primary credit? © 6.25 6.25 6.25 6.25 6.25 6.25 6.25 6.25
U.S. government securities
Treasury bills (secondary market)®
4-week 5.10 5.15 515 5.14 511 513 5.11 4.88
3-month 4.96 4.96 4.96 4.96 4.96 4.96 4.96 4.92
6-month 4.96 4.95 4.96 4.97 4.95 4.96 4.96 4.92
Treasury constant maturities
Nominal™
1-month 517 5.24 5.24 5.22 5.19 5.21 5.19 4.97
3-month 5.09 5.09 5.09 5.09 5.09 5.09 5.09 5.05
6-month 5.16 5.15 5.16 517 5.14 5.16 5.16 5.12
1-year 5.03 5.01 5.04 5.06 5.02 5.03 5.03 5.01
2-year 4.76 474 4.80 4.85 476 478 4.76 4.80
3-year 4.66 4.63 4.69 4.75 4.67 4.68 4.67 4.72
5-year 4.60 4.57 4.62 4.67 4.60 4.61 4.62 4.69
7-year 4.60 457 4.62 4.66 4.60 461 4.62 4.69
10-year 4.61 4.57 4.61 4.66 4.61 4.61 4.64 4.73
20-year 4.80 4.76 4.80 4.84 4.79 4.80 4.83 4.94
30-year 4.71 466 4.69 474 4.69 4.70 4.74 4.85
Inflation indexed™!
5-year 242 241 2.45 2.53 2.48 246 2.42 2.51
7-year 2.35 2.34 237 2.44 2.39 2.38 2.35 245
10-year 2.29 2.28 2.30 2.38 2.33 2.32 2.30 2.41
20-year 2.22 2.19 2.22 2.28 2.25 2.23 2.24 2.38
Inflation-indexed long-term average'? 218 215 2.18 2.24 2.21 219 219 2.34
Interest rate swaps'
1-year 5.34 5.31 5.32 5.33 5.32 5.32 5.34 5.37
2-year 513 5.08 511 512 512 511 514 519
3-year 5.06 5.01 5.04 5.05 5.04 5.04 5.09 5.15
4-year 5.05 5.00 5.03 5.04 5.02 5.03 5.08 5.15
5-year 5.06 5.01 5.04 5.04 5.03 5.04 5.09 5.16
7-year 5.10 5.04 5.07 5.07 5.06 5.07 5.13 5.21
10-year 5.15 5.09 5.12 512 5.12 5.12 5.18 5.26
30-year 527 522 523 5.24 523 5.24 5.30 5.40
Corporate bonds
Moody's seasoned
Aaa™ 5.34 5.30 534 5.37 533 5.34 5.39 5.51
Baa 6.21 6.18 6.22 6.25 6.21 6.21 6.25 6.42
State & local bonds™ 417 417 4.19 4.30
Conventional mortgages'® 6.24 6.24 6.33 6.36
kg AWEn 23 (FRB)
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(% EOP, as of 24 October 2006)
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Fed Funds 525 525 500 450 425 400 (425 525 400
3-Month T-Bill 488 508 480 445 415 385 |410 508 385
3-Month LIBOR 53 535 510 4860 435 410 (454 535 410
2-Year T-Note 471 485 450 425 400 380 440 485 380
5-Year T-Mote 456 470 450 425 405 405 (435 470 405
10-Year T-Note 464 475 450 430 410 420 439 475 420
30-Year T-Bond 477 480 465 445 425 435 (454 490 435
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