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Mnemonic:

Description:

Source:

Native Frequency:

Observed:

Geography:

Begin Date:

Last Updated:

Historical End Date:
Dec-26
Dec-27
Dec-28
Dec-29
Dec-30
Dec-31
Dec-32
Dec-33
Dec-34
Dec-35
Dec-36
Dec-37
Dec-38
Dec-39
Dec-40
Dec-41
Dec-42
Dec-43
Dec-44
Dec-45
Dec-46
Dec-47
Dec-48
Dec-49
Dec-50
Dac-51
Dec-52
Dec-53
Dec-54
Dec-55
Dec-56
Dec-57
Dec-58
Dec-58
Dec-60
Dec-61
Dec-62
Dec-63
Dec-64
Dec-65
Dec-66

FXPPIME1.US

QUARTERLY
AVERAGED
United States
1213111926
a7 3200e
03/31/08

FPCNBCPH.US
PRI Metals and Metal Producls - Iror Productivily and Costs: Morfarm Bus PP Intermediate Materials, (Indes, 1 NIPA: Chain-Type Price Indox - GOP. (Ingex, 2000=100, SA)
Bureay of Labor Statistics: Producer Bureau of Labor Sialistics: Productivi Bureau of Latar Statistics: Producer ' Bureau of Economic Analysis: Moady's Economy.com
QUARTERLY

AVERAGED

United States

1213118947

07/13/2009

03109

QUARTERLY
AVERAGED
United States
1213111947
07/13/2009
03/31/09
1129 na
10.63 na
10.57 na
10.72 na
10.07 na
9.40 na
8.97 o
B.88 na
979 na
978 na
891 na
11.08 na
11.13 na
10.83 na
10.74 ma
10.91 na
11.00 na
11.00 na
1100 na
11149 na
12.42 na
1512
17.57
17.85
16.06
2073
21.00
2212
2234
23.68
26.06
28,02
2B.46
2B.98
28 64
28.65
2827
28.23
258,63
2886
2915

746
811
8.34
883
961
10.13
10.70
11.04
11.44
12.14
12.85
1335
13,88
14 48
14.95
1555
16.08
16.59
1714
18.158

FPPISP2000.US

QUARTERLY

AVERAGED

United Stales

12/31/1948

0711312009

03/31/08

na

na

na

na

na

na

na

na

na

na

na

na

na

na

na

fa

na

na

na

na
2522
24.23
2532
28,36
2755
27.70
27.68
28.40
29,62
30.32
30.37
3073
308
30.58
3057
30 66
30,75
3118
3198

FPDPGDP US

ra
na
na
na
na
na
na
na
na
na
na
na
na
na
na
na
na
na
na
na
na

15 49
16.37
16 36
1649
1763
18,01
18.24
15.43
18.71
189,36
20.04
20:91
20.75
21.04
21.28
21.57
21.80
22.13
22.54
2318
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Dec-67
Dec-68
Dec-69
Dec-70
Dec-71
Doc-72
Dec-73
Dec-74
Dec-75
Dec-76
Dec-77
Dec-78
Dec-79
Dec-80
Dec-81
Dec-82
Dec-83

Dec-85

Dec-87
Dec-88
Dec-89

Dec-91
Dec-92
Dec-93
Dec-94
Dec-95
Dec-96
Dec-97
Dec-98
Dec-98
Dec-00
Dec-01
Dec-02
Dec-03
Dec-04
Dec-05
Dec-06
Dec-07
Dec-08
Dec-09
Dec-10
Dec-11
Dec-12
Dec-13
Dec-14
Dec-15
Dec-16

20.50

3008

3159

33.93

3593

37.88

4018

5267

58.26

63,69

67.94

7479

8363

80.02

98.47
100.00
101.30
10528
104.80
101,16
104 57
115 68
119.08
117.22
114.08
11147
11599
12197
128 .81
12582
126 46
122,51
11404
116.60
109 88
114 06
121 49
162 41
17114
186,53
20106
248.42
187.81
194.14
20082
207.78
214.01
220,73
22793
235,36

19.21
20.72
22.13
2372
2522
26.86
2905
31,90
35.09
38.05
4114
4479
45.09
54.40
58.71
63.95
66.62
60 45
7262
7639
7921
83
8525
90 44
8501
100.00
101.89
103.69
105.86
109.42
112.80
119.55
12519
134.04
13852
144 59
150 42
165.95
162 12
16829
17525
18173
188 34
192,06
196 .43
199 64
20207
20509
209.62
215,90

3223
3298
3408
3539
3674
38.25
42.38
52.48
58.00
6095
64.94
8945
78.37
2031
88.59
99.98
100.62
103.10
102 65
2911
101.54
107.06
1201
11443
11443
114.66
116.22
118.52
12493
12574
125.68
12302
12347
129.17
12968
127.79
13371
142 59
154.04
163.92
17043
188.08
170,88
17473
179.25
18284
18552
188.36
19185
19581

2390
24.92
26,15
2754
2892
30.17
31.88
34,72
38.01
40.20
4276
4576
49 55

5813
6274
65.21
G7.66
60.72
71.27
7320
15.71
78.57
8161
84.46
86.40
8839
90 27
gz
93.86
89541
96 48
97 87
100.00
102.40
10418
106,41
109 46
113.04
116,68
119.82
122.50
123.09
124 33
12594
12787
13013
132.23
134 .44
136.81
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Dec-17
Dec-18
Dec-13
Dec-20
Dec-21
Dec-22
Dec-23
Dec-24
Dec-25
Dec-26
Dec-27
Dec-28
Dec-28
Dec-30
Dec-31
Dec-32
Dec-33
Dec-34
Dec-35
Dec-36
Doc-37
Dec-38
Dec-39

243.07
250,99
258,09
267.40
27594
28475
293.88
30320
3278
32260
332.79
34325
35389
J65.08
376.60
388.43
400 55
413.00
42544
438.55
452 39
466 48
480,95

22326
2312
239.46
24800
256 .81
265,983
271837
28518
295.36
305.68
31614
326.71
337 50
348.16
35899
370.04
380.93
391.68
40229
412.99
423.95
435.21
446.71

199,87
203 92
208.04
21222
216.52
22099
225.55
23018
234 67
289
243.84
248 55
253.33
25819
2831
268.08
27309
27816
28325
288.36
293 45
298.56
303 .64

13921
14164
14410
148.58
149.11
15165
154 20
156,77
158 31
161.85
164.4D
166 95
169.48
172.01
17453
177.06
179.58
182.15
184.82
187.33
18963
192.02
19442
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Carter, Kate

Subject: RE: PEF Initial Inflation Forecast File...

From: Lynch, Edward V

Sent: Friday, July 17, 2009 11:12 AM

To: Carter, Kate

Subject: FW: PEF Initial Inflation Forecast File...

See attached.

From: Held, Rabin [mailto:RHeid@economy.com]
Sent: Friday, July 17, 2009 11:10 AM

To: Lynch, Edward V

Subject: RE: PEF Initial Inflation Forecast File...

Hi Ed:

Attached is the annual data. | converted from quarterly using a cubic spline method which is our standard.

Information
The two most commonly used techniques for conversion are Linear and Cubic:

Note that on the Buffet we use cubic spline interpolation to convert from a lower frequency to a higher
frequency, unless there are 3 or less data paints, when we use linear.

For the Linear and Cubic techniques, the continuous time representation is a linear or cubic spline, The graph
of a linear spline consists of straight line segments ( equation (y = ax + b ) that join each other at the end
points. These joining points are called the knots of the spline.

A cubic spline is similar to a linear spline except that instead of being pieced together from straight lines, it is
pieced together from cubic curves { equation y=ax"3 + bx"2 + cx + d). Like the linear spline the cubic spline
must have the same value at the knots. In addition, the pieces are required to have the same value, slope and
curvature at the knots (i.e., in terms of the calculus, the value of the function and its first two derivatives must
match.) In practice, this means that when you look at a plot of a cubic spline, the curve is so smooth that you
cannot tell where the knots are.

The coefficients are determined by the values of the annual series you want to convert, plus the observed
attribute of that series (is it averaged, summed, beginning or end of period data.) Requiring that the splines
give the correct value for the current series, and are seamless (agree in value, first derivative, and second
derivative) at the connecting points ("knots"), gives you an equal number of equations and unknowns. Solving
this system of equations gives you the coefficients.

Robin

AHAISSYIDAA VILNIAINOD
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