
http://www.oecd.org/sdd/leading-indicators/CLI-components-and-turning-points.pdf
http://www.oecd.org/sdd/leading-indicators/compositeleadingindicatorsclifrequentlyaskedquestionsfaqs.htm
http://www.oecd.org/sdd/leading-indicators/compositeleadingindicatorsclifrequentlyaskedquestionsfaqs.htm
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US Equity:Bond Correl 
CLI Change 

-         1.33 -         1.00 -         0.67 -         0.33 - 0.33 0.67 1.00 

CLI 

        96.00  -0.26  -0.26 -0.38  -0.31 -0.35  
        97.00  -0.25       -0.52 

        98.00  -0.34   -0.41 -0.64 -0.77  -0.57 

        99.00  -0.20  -0.18 -0.20 0.12 0.27 -0.22  
      100.00   -0.45 -0.14 -0.12 -0.31 -0.03 -0.36  
      101.00     0.02 -0.14 0.01 0.24  
      102.00      -0.21 0.00 -0.25  
      103.00          
      104.00          

UK Equity:Bond Correl 
CLI Change 

-1.33 -1.00 -0.67 -0.33 0.00 0.33 0.67 1.00 

CLI 

        96.00   -0.22 -0.23  -0.05 -0.25   
        97.00  -0.22       -0.39 

        98.00   -0.31   -0.21 -0.20  -0.41 

        99.00   -0.35 -0.47 -0.26 -0.17 -0.32 -0.20 -0.52 

      100.00    -0.33 -0.13 0.14 0.17 -0.02 -0.64 

      101.00    -0.30 -0.24 0.01 0.14 -0.05 -0.51 

      102.00     -0.45 -0.32 0.03 0.14 -0.43 

      103.00     -0.49 -0.42 -0.31 -0.41 -0.33 
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-        2.00  13.3% 2.2%             

-        1.50  8.8% -5.7% -3.6%   0.1%       

-        1.00  6.6% 7.0% 4.4% 2.2% 0.8% -0.4%     

-        0.50  0.7% 0.5% 0.9% -2.8% -3.7% -5.4% -6.0% -8.1% 

               -    7.0% 3.8% 0.5% -0.1% 2.4% 0.6% -2.7% -10.0% 

          0.50  -3.5% -0.4% 1.6% 0.3% 0.7% -0.1% 1.6% 0.5% 

          1.00  8.5% 6.4% 6.0% 0.3% 10.8% 7.5% -0.5% -1.9% 

          1.50        7.5% 9.2% 8.8% 8.5% -5.2% 

          2.00                  
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