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1. Inflation and Unemployment
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Figure 1
Inflation Rate: Total and Core Consumer Price Index

January 1958 - August 2008
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January 2000 - September 2008

Figure 2
Nonfarm Payroll Employment:
Change from Previous Month

Thousands of Jobs
600

400

200

-400

0
-200 H

Jan-00 Jan-01
Recession

Jan-02

Jan-03

Jan-04

Jan-05

Jan-06

Jan-07

Jan-08




2. Housing, Home Loans, and
Foreclosures




Figure 3
Single-Family Housing Starts

January 1959 - August 2008
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Figure 4
S&P/Case-Shiller U.S. Home Price Index:
Ten Metro Areas and Composite

Percent Change from Year Earlier

Jul-04 Jul-05 Jul-06 Jul-07 Jul-08
Composite 10 20.5 15.9 6.9 -4.4 -17.5
Boston 10.0 7.2 -2.3 -3.4 -5.4
Chicago 8.6 9.3 6.5 -0.9 -10.0
Denver 4.0 4.1 2.8 -0.7 -4.7
Las Vegas 50.8 13.8 5.6 -6.1 -29.9
Los Angeles 33.3 16.7 11.2 -4.8 -26.2
Miami 20.0 30.5 16.5 -6.4 -28.2
New York 14.5 13.7 7.7 -3.2 -7.4
San Diego 33.5 10.3 0.7 -7.8 -25.0
San Francisco 17.7 21.7 2.9 4.1 -24.8
Washington 22.8 24.7 4.4 -7.1 -15.8




Figure 5
Share of Loans in the Foreclosure Process

As of June 30, 2008
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igure
Delinguency Rate on Construction Loans at
US Commercial and Savings Banks

As of June 30, 2008

e,
L {5
»

o : \
= : Real Estate Construction and :
] - Development Loan Delinquency Rate
o \ .-
. S R e <4.5%

X
' N 4.5% - 6.5%
B > 6.5%




Figure 7
oprime Loan Delinguencies in New England

Zip Codes With Highest Number
of Subprime Loan Delinquencies
within 100 Miles of Event
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3. Financial Turmoll
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Figure 8
Spread:. One-Month London Interbank Offered Rate
(LIBOR) to Overnight Index Swap (OIS) Rate

January 1, 2007 - October 13, 2008
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Figure 9

London Interbank Offered Rate, Overnight Index Swap

January 1, 2007 - October 13, 2008
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Figure 10
Weekly Change in Money Market Mutual Fund Assets

August 13, 2008 - October 8, 2008
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Figure 11
Yield on 1-Day A1/P1 Asset-Backed Commercial Paper
and the Federal Funds Effective Rate

August 1, 2008 - October 13, 2008
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