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US Economic Snapshot Idea Generation

American outlook to generate long short pair trade idea Generated by THE AK47 by QuantL abs.net
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ans =

14- Dec-2014

Government category direction sourced from
FRED

4 months of most recent Data from http://research.stlouisfed.org/fred2/seriess NAPM.

ISM PMI,

pm
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http://research.stlouisfed.org/fred2/series/NAPM

Insured unemployed

unenp =

- 19000
- 20000
-18250

0

Manufactured new goods durable goods

dg =
6504
55021

- 54998
-3231

M2 money stock

n =
-9. 5000
-7.4000

55. 5000
- 39. 3000

Consumer durable goods industries

dgi =
1920
- 666

-4706
4337

University of Michigan consumer durable
goods industries

cdgi =




7.4000
-1. 3000
0. 4000
-1.6000

Ratio of Manufacturers' Total Inventories to
Shipments for Durable Goods Industries

rat =
-0. 0100
-0.1100

0. 1700
- 0. 0800

Unemployment Rate

ur =
- 0. 2000
0. 1000

-0. 1000
- 0. 2000

Industrial production (3 columns)

ind =
0. 2884
0. 2413

-0.1729
1.0541

Housing Starts: Total: New Privately Owned
Housing Units Started)

hs =

-75
189




-141
60

Manufacturers' Total Inventories to Shipments
for Durable Goods Industries

ti =
- 0. 0500
0. 0300

0
0. 0100

All Employees: Professional & Business Ser-
vices

pbs =
49
66

52
86

Industrial Production: Nondurable Consumer
Goods

nd =
-0. 4160
-0.1584

0. 6740
- 0. 0004

Industrial Production: Nondurable Manufactur-
iIng (NAICS)

naic =

0.2127




0.2279
0. 2635
0. 3034

Real Retail and Food Services Sales (RRSFS)

rrsfs =

327
1489
-299

937

Government categories market direction

Check each FULL €)xpansion or FULL c)ontration or f)latlinewith last 4 months If f)latlining, check most
recent month against previous to see if it is expanding potentially out of trough or hit a top going into
decline Conditions include FULL c)ontraction, FULL e)xpansion, fe (PARTIAL flatline expansion) or fc
(PARTIAL flatline contraction)
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Scan results of each government category for
appropriate market sector trading pairs

depending on market direction and economic indicators (PMI or M2)

Unemployment to measure health of consumer
and sentiment

ur (unemployment rate) of cis healthy signs of consumer (so use opposite view)

sect Cons =

" Appl i ances’

' Beverages - Brewers'

' Beverages - Soft Drinks'
'Beverages - Wneries & Distillers'
' Conf ecti oners'

" El ectroni ¢ Equi pnent’

' Recreational Goods, Oher'
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' Recreational Vehicles'

' Sporting Goods'

"Textile - Apparel d othing
"Textile - Apparel Footwear & Accessories'
' Toys & Ganes'

' Consuner Servi ces'

"Entertai nment - Diversified
"Gaming Activities'

' Ceneral Entertai nnent’

Lodgi ng'

Maj or Airlines’

Per sonal Services’

Publ i shing - Books'

Publ i shing - Newspapers'
Publ i shing - Periodicals’
Resorts & Casi nos’

Sporting Activities'

' Sporting Goods Stores’

Housing starts

sect Hous =

' Hore Fur ni shings & Fi xtures'
' Housewar es & Accessori es'
Mor t gage | nvest nent'

Real Estate Devel oprent'

" Lunmber, Wbod Production’

' Manuf act ured Housi ng'

' Resi dential Construction'

Durable manufacturing

sectDur =

" Far m Product s’

'Food - Major Diversified

' Meat Products'

' Processed & Packaged Goods'

' Tobacco Products, O her'

' Aerospace/ Def ense - Major Diversified
" Aer ospace/ Def ense Products & Services'
"Wast e Managenent'

NON durable manufacturing




sect NDur =

"Al um num

' Copper'

"I ndependent G| & Gas’
"Industrial Metals & Mnerals’
"Mpjor Integrated Gl & Gas’
"Nonnetallic Mneral M ning'
'Ol & Gas Drilling & Exploration'
"Gl & Gas Equi pnent & Services'
"Gl & Gas Pipelines'

"GOl & Gas Refining & Marketing'
"Silver'

' Speci alty Chem cal s’

"Steel & Iron’

" Synt hetics’

' Medi cal Appliances & Equipnent’
" Application Software’
"Diversified Conputer Systens'

' Techni cal & System Soft war e’

Services

sectServ =

' osed-End Fund - Equity’

' 0 osed-End Fund - Foreign'
"Credit Services'

Di versified Investnments'

For ei gn Money Center Banks'
For ei gn Regi onal Banks'

I nvest nent Brokerage - Regional’
Regi onal - Md-Atlantic Banks'

' Regi onal - M dwest Banks'
' Regi onal - Northeast Banks'
' Regi onal - Pacific Banks'
' Regi onal - Sout heast Banks'
' Regi onal - Sout hwest Banks'

Di aghosti ¢ Subst ances'

Medi cal Instrunments & Supplies'
Medi cal Laboratories & Research'
Adverti sing Agenci es'

"Air Delivery & Freight Services'
"Air Services, Qher'
Broadcasting - Radio'
Broadcasting - TV

Bui | di ng Material s Whol esal e
Busi ness Servi ces'

" CATV Systens'

'Catal og & Mail Order Houses'

' Conmput er s Whol esal €'




Management Servi ces'

Mar ket i ng Servi ces'

' Medi cal Equi prrent Whol esal €'

" Regional Airlines’

"Rental & Leasing Services'

' Research Services'

Security & Protection Services'
' Shi ppi ng'

"Staffing & Qutsourcing Services'
' Techni cal Services’

" Tr ucki ng'

Busi ness Software & Services'

Di versified Comunication Services'
Information & Delivery Services'
I nformati on Technol ogy Servi ces’
Internet Information Providers’
I nternet Service Providers'
Internet Software & Services'
Long Di stance Carriers’

Security Software & Services'

' Tel ecom Services - Donestic'

' Tel ecom Services - Foreign'
"Wrel ess Conmuni cati ons’

Retalil

sectRet =

' Apparel Stores'

" Aut o Deal er shi ps'

"Auto Parts Stores'

"Auto Parts \Wol esal e’

Basi c Materials Wol esal e’
Department Stores'

El ectronics Stores'

El ectroni cs \Wol esal e’

Hone Furni shing Stores’
Home | nprovenent Stores'

I ndustrial Equi prent \Wol esal e’
Jewel ry Stores'

Movi e Production, Theaters'
"Music & Video Stores’

' Rest aur ant s’

Specialty Eateries’
"Specialty Retail, O her’

' Toy & Hobby Stores’

' Whol esal e, Ot her'
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