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Lantern Daily Economic Index (LHS) versus
5yr US Treasury yields (RHS)

22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Business (manufacturing and service)-subset of the Lantern Daily Economic Index
2 of 8 mutually exclusive subsets, 13 indicators, 20.2% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Inflation-subset of the Lantern Daily Economic Index
4 of 8 mutually exclusive subsets, 5 indicators, 10.6% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Income-subset of the Lantern Daily Economic Index
6 of 8 mutually exclusive subsets, 3 indicators, 5.9% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Labor-subset of the Lantern Daily Economic Index
1 of 8 mutually exclusive subsets, 8 indicators, 28.4% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points

70
65

60

45

Indicators: Non-farm payrolls, unemployment

40 rate, initial jobless claims, continuing jobless
claims, ADP employment level, JOLTS job
35 openings, ISM manufacturing employment index,
ISM service employment index.
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Consumer spending-subset of the Lantern Daily Economic Index
3 of 8 mutually exclusive subsets, 3 indicators, 14.1% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Housing-subset of the Lantern Daily Economic Index
5 of 8 mutually exclusive subsets, 10 indicators, 10.3% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Overall (GDP)-subset of the Lantern Daily Economic Index
7 of 8 mutually exclsuive subsets, 1 indicator, 5.9% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Consumer confidence-subset of the Lantern Daily Economic Index
8 of 8 mutually exclusive subsets, 2 indicators, 4.7% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Hard data-subset of the Lantern Daily Economic Index
29 indicators, 73.5% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Realish-subset of the Lantern Daily Economic Index
40 indicators, 89.4% of index weight (complement of Inflation-subset above)
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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Soft data-subset of the Lantern Daily Economic Index
16 indicators, 26.5% of index weight
22.8 months, 5/1/2024 - 3/25/2026, daily data points
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