FEDERAL RESERVE BANK of NEW YORK

Underlying Inflation Gauge

Data Appendix (as of February 2019)

Note: We update the appendix on an annual basis to account for changes to and discontinuation of underlying series.
In February 2019, we replaced the two series on dollar exchange rates with recently revised indexes published by the
Board of Governors.

Prices

1 CPI-U:
2 CPI-U:
3 CPI-U:
4 CPI-U:
5 CPI-U
6 CPI-U:
7 CPI-U:
8 CPI-U:
9 CPI-U:
10 CPI-U:
11 CPI-U:
12 CPI-U
13 CPI-U:
14 CPI-U:
15 CPI-U:
16 CPI-U:
17 CPI-U:
18 CPI-U:
19 CPI-U
20 CPI-U:
21 CPI-U:
22 CPI-U:
23 CPI-U:
24 CPI-U:
25 CPI-U:
26 CPI-U
27 CPI-U:
28 CPI-U:
29 CPI-U:
30 CPI-U:
31 CPI-U:
32 CPI-U
33 CPI-U
34 CPI-U:
35 CPI-U:
36 CPI-U:
37 CPI-U:

All items

All items less energy (NSA, 1982—84 = 100)

All items less food (NSA, 1982—84 = 100)

All items less food and energy (NSA, 1982—84 = 100)

: All items less medical care (NSA, 1982—84 = 100)

All items less shelter (NSA, 1982—84 = 100)

All items less food and shelter (NSA, 1982—84 = 100)

All items less food, shelter, and energy (NSA, 1982—84 = 100)

All items less food, shelter, energy, used cars and trucks (NSA, 1982—84 = 100)
Commodities (NSA, 1982—84 = 100)

Durable commodities (NSA, 1982—84 = 100)

: Nondurable commodities (NSA, 1982—84 = 100)

Services (NSA, 1982—84 = 100)

Services less rent of shelter (NSA, Dec 82 = 100)
Transportation services (NSA, 1982—84 = 100)

Other services (NSA, 1982—84 = 100)

Services less medical care services (NSA, 1982—84 = 100)
Energy (NSA, 1982—84 = 100)

: Apparel less footwear (NSA, 1982—84 = 100)

Energy commodities (NSA, 1982—84 = 100)

Utilities and public transportation (NSA, 1982—84 = 100)
Food and beverages (NSA, 1982—84 = 100)

Food (NSA, 1982—84 = 100)

Food at home (NSA, 1982—84 = 100)

Domestically produced farm food (NSA, 1982—84 = 100)

: Cereals and bakery products (NSA, 1982—84 = 100)

Cereals and cereal products (NSA, 1982—84 = 100)
Flour and prepared flour mixes (NSA, 1982—84 = 100)
Breakfast cereal (NSA, 1982—84 = 100)

Rice, pasta, and cornmeal (NSA, 1982—84 = 100)
Bakery products (NSA, 1982—84 = 100)

- White bread (NSA, 1982—84 = 100)
: Bread other than white (NSA, 1982—84 = 100)

Cakes, cupcakes, and cookies (NSA, 1982—84 = 100)
Fresh cakes and cupcakes (NSA, 1982—84 = 100)
Cookies (NSA, 1982—84 = 100)

Other bakery products (NSA, 1982—84 = 100)
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Fresh sweetrolls, coffeecakes, and doughnuts (NSA, 1982—84 = 100)

Crackers, bread, and cracker products (NSA, 1982—84 = 100)

Frozen and refrigerated bakery products, pies, tarts, etc. (NSA, 1982—84 = 100)
Meats, poultry, fish, and eggs (NSA, 1982—-84 = 100)

Meats, poultry, and fish (NSA, 1982—84 = 100)

Meats (NSA, 1982—84 = 100)

Beef and veal (NSA, 1982—84 =100)

Uncooked ground beef (NSA, 1982—84 = 100)

Pork (NSA, 1982—84 = 100)

Bacon and related products (NSA, 1982—84 = 100)

: Ham (NSA, 1982—84 = 100)

Ham excluding canned (NSA, 1982—84 = 100)
Pork chops (NSA, 1982—84 = 100)

Other meats (NSA, 1982—84 =100)
Frankfurters (NSA, 1982—84 = 100)

Poultry (NSA, 1982—-84 = 100)

Fresh whole chicken (NSA, 1982—84 = 100)

: Fresh and frozen chicken parts (NSA, 1982—84 = 100)

Fish and seafood (NSA, 1982—84 = 100)

Canned fish and seafood (NSA, 1982—84 = 100)
Frozen fish and seafood (NSA, 1982—84 = 100)
Eggs (NSA, 1982—84 = 100)

Dairy and related products (NSA, 1982—84 = 100)
Fresh whole milk (NSA, 1982—84 = 100)

: Cheese and related products (NSA, 1982—84 = 100)

Ice cream and related products (NSA, 1982—84 = 100)
Fruits and vegetables (NSA, 1982—84 = 100)

Fresh fruits and vegetables (NSA, 1982—84 = 100)
Fresh fruits (NSA, 1982—84 = 100)

: Apples (NSA, 1982—84 = 100)
: Bananas (NSA, 1982—84 = 100)

Oranges, including tangerines (NSA, 1982—84 = 100)
Fresh vegetables (NSA, 1982—84 = 100)

Potatoes (NSA, 1982—84 = 100)

Lettuce (NSA, 1982—84 = 100)

Tomatoes (NSA, 1982—84 = 100)

Other fresh vegetables (NSA, 1982—84 = 100)

: Frozen vegetables (NSA, 1982—84 = 100)

Nonalcoholic beverages and beverage materials (NSA, 1982—84 = 100)
Carbonated drinks (NSA, 1982—84 = 100)

Coffee (NSA, 1982—84 = 100)

Roasted coffee (NSA, 1982—84 =100)

Instant freeze-dried coffee (NSA, 1982—84 = 100)

Other food at home (NSA, 1982—84 = 100)

: Sugar and sweets (NSA, 1982—84 = 100)

Sugar and artificial sweeteners (NSA, 1982—84 = 100)

Fats and oils (NSA, 1982—84 = 100)

Butter (NSA, 1982—84 = 100)

Margarine (NSA, 1982—84 = 100)

Other foods at home (NSA, 1982—84 = 100)

Soups (NSA, 1982—84 = 100)

Frozen and freeze dried prepared food (NSA, 1982—84 = 100)
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Snacks (NSA, 1982—84 = 100)

Seasonings, condiments, sauces, spices (NSA, 1982—84 = 100)
Other condiments (NSA, 1982—84 = 100)

Food away from home (NSA, 1982—84 = 100)

Alcoholic beverages (NSA, 1982—84 =100)

Alcoholic beverages at home (NSA, 1982—84 = 100)

Beer, ale and malt beverages at home (NSA, 1982—-84 = 100)
Distilled spirits at home (NSA, 1982—84 = 100)

Whiskey at home (NSA, 1982—84 = 100)

Distilled spirits excluding whiskey at home (NSA, 1982—84 = 100)

: Wine at home (NSA, 1982—84 = 100)

Alcoholic beverages away from home (NSA, 1982—84 = 100)
Housing (NSA, 1982—84 = 100)

Shelter (NSA, 1982—84 = 100)

Rent of primary residence (NSA, 1982—84 = 100)

Rent of shelter (NSA, 1982—84 = 100)

Housing at school excluding board (NSA, Dec 82 = 100)

: Other lodging away from home including hotels/motels (NSA, 1982—84 = 100)

Owners' equivalent rent of primary residence (NSA, Dec 82 = 100)
Fuels and utilities (NSA, 1982—84 = 100)

Fuels (NSA, 1982—84 = 100)

Fuel oil and other fuels (NSA, 1982—84 = 100)

Fuel oil (NSA, 1982—84 = 100)

Other [than fuel oil] household fuels (NSA, Dec 86 = 100)

: Household piped gas & electricity (NSA, 1982—84 = 100)

Household electricity (NSA, 1982—84 = 100)

Utility [piped] gas service (NSA, 1982—84 = 100)

Water and sewerage maintenance (NSA, 1982—84 = 100)
Garbage and trash collection (NSA, Dec 83 = 100)
Household furnishings and operation (NSA, 1982—84 = 100)

: Household furniture and bedding (NSA, 1982—84 = 100)

Bedroom furniture (NSA, 1982—84 = 100)

Household laundry equipment (NSA, 1982—84 = 100)
Clocks, lamps, and decorator items (NSA, 1982—84 = 100)
Indoor plants and flowers (NSA, Dec 90 = 100)
Housekeeping supplies (NSA, 1982—84 = 100)

Apparel (NSA, 1982—84 =100)

: Men's and boys' apparel (NSA, 1982—-84 = 100)

Men's apparel (NSA, 1982—84 = 100)

Men's suits, sport coats, and outerwear (NSA, 1982—84 = 100)
Men's furnishings (NSA, 1982—84 = 100)

Men's pants and shorts (NSA, 1982—84 = 100)

Boys' apparel (NSA, 1982—84 = 100)

: Women's and girls' apparel (NSA, 1982—84 = 100)
: Women's apparel (NSA, 1982—84 = 100)

Women's outerwear (NSA, 1982—84 = 100)
Women's dresses (NSA, 1982—84 = 100)

Girls' apparel (NSA, 1982—84 = 100)

Footwear (NSA, 1982—84 = 100)

Men's footwear (NSA, 1982—84 = 100)

Boys' and girls' footwear (NSA, 1982—84 = 100)
Women's footwear (NSA, 1982—84 = 100)
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Infants' and toddlers' apparel (NSA, 1982—84 = 100)
Watches and jewelry (NSA, Dec 86 = 100)

Watches (NSA, Dec 86 = 100)

Jewelry (NSA, Dec 86 = 100)

Transportation (NSA, 1982—84 = 100)

Private transportation (NSA, 1982—84 = 100)

New and used vehicles (NSA, Dec 97 = 100)

New vehicles (NSA, 1982—84 = 100)

New cars (NSA, 1982—84 = 100)

New trucks (NSA, Dec 83 = 100)

: Used cars and trucks (NSA, 1982—84 = 100)

Motor fuel (NSA, 1982—84 = 100)

Gasoline (NSA, 1982—84 = 100)

Unleaded regular gasoline (NSA, 1982—84 = 100)
Unleaded premium gasoline (NSA, 1982—84 = 100)

Motor vehicle parts and equipment (NSA, 1982—84 = 100)
Tires (NSA, 1982—84 = 100)

: Vehicle parts and equipment excluding tires (NSA, 1982—84 = 100)

Motor oil, coolants, and fluids (NSA, 1982—84 = 100)

Motor vehicle maintenance and repair (NSA, 1982—84 = 100)
Motor vehicle body work (NSA, 1982—84 = 100)

Motor vehicle maintenance and servicing (NSA, 1982—84 = 100)
Motor vehicle insurance (NSA, 1982—84 = 100)

Public transportation (NSA, 1982—84 = 100)

: Airline fare (NSA, 1982—84 = 100)

Other intercity transportation (NSA, 1982—84 = 100)

Intracity public transportation (NSA, 1982—84 = 100)

Medical care (NSA, 1982—84 = 100)

Medical care commodities (NSA, 1982—84 = 100)

Prescription drugs and medical supplies (NSA, 1982—84 = 100)

: Medical care services (NSA, 1982—84 = 100)

Professional medical care services (NSA, 1982—84 = 100)
Physicians' services (NSA, 1982—84 = 100)

Dental services (NSA, 1982—84 = 100)

Eyeglasses and eye care (NSA, Dec 86 = 100)

Services by other medical professionals (NSA, Dec 86 = 100)
Hospital and related services (NSA, 1982—84 = 100)

: Outpatient hospital services (NSA, Dec 86 = 100)

Recreation (NSA, Dec 97 = 100)

Video and audio (NSA, Dec 97 = 100)

TV sets (NSA, 1982—84 = 100)

Cable and satellite TV and radio service (NSA, Dec 83 = 100)
Audio equipment (NSA, 1982—84 = 100)

: Pets and pet products (NSA, 1982—84 = 100)
: Sporting goods (NSA, 1982—84 = 100)

Sport vehicles including bicycles (NSA, 1982—84 = 100)
Sports equipment (NSA, 1982—84 = 100)

Photographic equipment and supplies (NSA, 1982—84 = 100)
Toys (NSA, 1982—84 = 100)

Admissions (NSA, 1982—84 = 100)

Fees for recreational lessons/instructions (NSA, Dec 86 = 100)
Recreational reading materials (NSA, 1982—84 = 100)
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CPI1-U: Education and communication (NSA, Dec 97 = 100)

CPI1-U: Education (NSA, Dec 97 = 100)

CPI1-U: Educational books and supplies (NSA, 1982—84 =100)

CPI1-U: Tuition, other school fees, and child care (NSA, 1982—84 = 100)
CPI1-U: College tuition and fees (NSA, 1982—84 = 100)

CPI1-U: Elementary and high school tuition and fees (NSA, 1982—84 = 100)
CPI1-U: Child care and nursery school (NSA, Dec 90 = 100)

CPI-U: Communication (NSA, Dec 97 =100)

CPI1-U: Postage services (NSA, 1982—84 = 100)

CPI-U: Information and information processing (NSA, Dec 97 = 100)
CPI1-U: Information technology, hardware, and services (NSA, Dec 1988 = 100)
CPI1-U: Other goods and services (NSA, 1982—84 = 100)

CPI1-U: Tobacco and smoking products (NSA, 1982—84 = 100)

CPI-U: Personal care (NSA, 1982—84 = 100)

CPI1-U: Personal care products (NSA, 1982—84 = 100)

CPI1-U: Cosmetics, perfumes, bath, nail preparations, and implements (NSA, 1982—84 = 100)
CPI-U: Personal care services (NSA, 1982—84 = 100)

CPI-U: Miscellaneous personal services (NSA, 1982—84 = 100)

CPI1-U: Legal services (NSA, Dec 86 = 100)

CPI-U: Funeral expenses (NSA, Dec 86 = 100)

CPI1-U: Financial services (NSA, Dec 86 = 100)

CPI-U: Stationery, stationery supplies, gift wrap (NSA, 1982—84 = 100)
PPI: Finished consumer goods (NSA, 1982 = 100)

PPI: Finished consumer foods (NSA, 1982 = 100)

PPI: Finished consumer foods: Unprocessed (NSA, 1982 = 100)

PPI: Finished consumer foods: Processed (NSA, 1982 = 100)

PPI: Finished consumer goods excluding foods (NSA, 1982 = 100)

PPI: Consumer nondurable goods less food (NSA, 1982 = 100)

PPI: Consumer durable goods (NSA, 1982 = 100)

PPI: Finished capital equipment (NSA, 1982 = 100)

PPI: Capital equipment: Manufacturing industries (NSA, 1982 = 100)
PPI: Capital equipment: Nonmanufacturing industries (NSA, 1982 = 100)
PPI: Finished goods [including foods and fuel] (NSA, 1982 = 100)

PPI: Intermediate materials, supplies, and components (NSA, 1982 = 100)
PPI: Crude materials for further processing (NSA, 1982 = 100)

PPI: Finished goods excluding foods (NSA, 1982 = 100)

PPI: Offices of physicians (Dec 96 = 100)

PPI: Home health care services (Dec 96 = 100)

PPI: Commercial natural gas (NSA, Dec 90 = 100)

Import Price Index: All imports (NSA, 2000 = 100)

Export Price Index: All exports (NSA, 2000 = 100)

FRB Dallas Trimmed-Mean 12-month PCE inflation rate (%)
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Real Variables

1 ISM: Mfg: New Orders Index (NSA, 50+ = Econ Expand)

2 ISM: Mfg: Production Index (NSA, 50+ = Econ Expand)

3 ISM: Mfg: Employment Index (NSA, 50+ = Econ Expand)

4 ISM: Mfg: Vendor Deliveries Index (NSA, 50+ = Econ Expand)

5 ISM: Mfg: Inventories Index (NSA, 50+ = Econ Expand)

6 ISM: Mfg: Prices Index (NSA, 50+ = Econ Expand)

7 ISM: Mfg: Backlog of Orders Index (NSA, 50+ = Econ Expand)

8 ISM: Mfg: New Export Orders Index(NSA, 50+ = Econ Expand)

9 ISM: Mfg: Imports Index (NSA, 50+ = Econ Expand)

10 ISM: Nonmfg: New Orders Index (NSA, 50+ = Econ Expand)

11 ISM: Nonmfg: Business Activity Index (NSA, 50+ = Econ Expand)
12 ISM: Nonmfg: Employment Index (NSA, 50+ = Econ Expand)

13 ISM: Nonmfg: Supplier Deliveries Index (NSA, 50+ = Econ Expand)
14 ISM: Nonmfg: Inventory Change Index (NSA, 50+ = Econ Expand)
15 ISM: Nonmfg: Prices Index (NSA, 50+ = Econ Expand)

16 ISM: Nonmfg: Orders Backlog Index (NSA, 50+ = Econ Expand)
17 ISM: Nonmfg: New Export Orders Index (NSA, 50+ = Econ Expand)
18 ISM: Nonmfg: Imports Index (NSA, 50+ = Econ Expand)

Labor

1 Unemployment rate: 16—24 years (NSA, %)

2 Unemployment rate: 25—34 years (NSA, %)

3 Unemployment rate: 35—44 years (NSA, %)

4 Unemployment rate: 45—54 years (NSA, %)

5 Unemployment rate: 55 years and over (NSA, %)

6 Civilian employment-population ratio: 16—24 years (NSA, ratio)

7 Civilian employment-population ratio: 25—34 years (NSA, ratio)

8 Civilian employment-population ratio: 35—44 years (NSA, ratio)

9 Civilian employment-population ratio: 45—54 years (NSA, ratio)

10 Civilian employment-population ratio: 55 years and over (NSA, ratio)
11 Average weeks unemployed: 16—19 years (NSA)

12 Average weeks unemployed: 20—24 years (NSA)

13 Average weeks unemployed: 25—34 years (NSA)

14 Average weeks unemployed: 35—44 years (NSA)

15 Average weeks unemployed: 45—54 years (NSA)

16 Average weeks unemployed: 55—64 years (NSA)

17 Average weeks unemployed: 65 years and over (NSA)

18 Unemployment (NSA, thousands)

19 Number unemployed for less than 5 weeks (NSA, thousands)

20 Number unemployed for 5—14 weeks (NSA, thousands)

21 Number unemployed for 15—26 weeks (NSA, thousands)

22 Number unemployed for 15 weeks and over (NSA, thousands)

23 Unemployment insurance: Initial claims (Number, NSA)
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Money stock: M1 (NSA, billions $)

Money stock: M2 (NSA, billions $)

Adjusted monetary base (NSA, millions $)

Adjusted reserves of depository institutions (NSA, millions $)

Adjusted nonborrowed reserves of depository institutions (NSA, millions $)

Financials
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Cash price: gold bullion, London commodity price, PM Fix (US$/troy 0z)

Gold: London PM Fix (US$/troy 0z)

Gold spot ($/0z) NSA

Spot commodity price—West Texas Intermediate crude oil, Cushing OK

Federal funds effective rate

3-month Treasury bill rate coupon equivalent

6-month Treasury bill rate coupon equivalent

1-Year Treasury bill yield at constant maturity (% p.a.)

5-Year Treasury note yield at constant maturity (% p.a.)

7-Year Treasury note yield at constant maturity (% p.a.)

10-Year Treasury note yield at constant maturity (% p.a.)

LIBOR Eurodollar 11 o m. Fixing 1 month

LIBOR Eurodollar 11 o m. Fixing 3 month

LIBOR Eurodollar 11 oM. Fixing 6 month

Spot price (Eur/$) (Revised backwards)

Spot price (GBP/$)

Spot price (Yen/$)

Spot price (Swiss franc/$)

Board Narrow Nominal Effective Exchange Rate Index: United States (Jan 2006 = 100)
Board Broad Nominal Effective Exchange Rate: United States (Jan 2006 = 100)
Bank Credit: all commercial banks (NSA, billions $)

Total revolving U.S. consumer credit outstanding

Total non-revolving U.S. consumer credit outstanding

Securities in bank credit: all commercial banks (NSA, billions $)

U.S. government securities in bank credit: all commercial banks (NSA, billions $)
Real estate loans in bank credit: all commercial banks (NSA, billions $)
Commercial and industrial loans in bank credit: all commercial banks (NSA, billions $)
Consumer loans in bank credit: all commercial banks (NSA, billions $)

Merrill Lynch High Yield master 11 yield

New York Stock Exchange Composite Index

New York Stock Exchange total volume

Standard and Poor's 500 Price Earnings Ratio Index

Dow Jones Industrial Average

Dow Jones Wilshire 5000 Composite Index Full Cap

Light Sweet Crude Oil Futures Price: 1st exp contract nearby settlement (EOP, $/bbl)
Light Sweet Crude Oil Futures Price: 3 month contract settlement (EOP, $/bbl)
Light Sweet Crude Oil Futures Price: 6 month contract settlement (EOP, $/bbl)
No 2 Heating Oil Futures Price: 1st Exp contract nearby settlement (EOP, $/gal)
No 2 Heating Oil Futures Price: 3 month contract settlement (EOP, $/gal)

No 2 Heating Oil Futures Price: 6 month contract settlement (EOP, $/gal)

New York Harbor Conventional Gasoline Regular Spot Price FOB (EOP cents/gal)
Unleaded Premium Gasoline Price, NY gal (EOP, $/gal)

Unleaded Gas, Regular, Non-Oxygenated: NY (EOP, $/gal)
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Natural Gas Price, Henry Hub, LA ($/mmbtu)

Dow Jones AIG Futures Price Index (Jan 2, 1991 = 100)

Dow Jones AIG Spot Price Index (Jan 7, 1991 = 100)

FIBER Industrial Materials Index: All Items (1990 = 100)

Goldman Sachs Commodity Nearby Index (EOP, Dec 31, 1969 = 100)
S&P 500 Futures Price: 1st exp contract nearby settlement (EOP, Index)
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