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Glossary 

Facts and Figures 
Current 

Rates Valuations 

Investment Grade Spread 131 -4.0 -7.0 -16 -24.0 -21.0 32.0 -3.0 -49.0 

High Yield Spreads 499 -20.0 -41 -95 -161 -29.0 118.0 53.0 -198.0 

Emerging Market Spreads 315 -15.0 -28.0 -45 -91 -60.0 20.0 -17.0 -60.0 

Fed Funds Rate 0.50 0.00 0.00 0.00 0.00 0.25 0.25 0 25 0.25 
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Equity Valuations 

Current 1 Wk 
Change 

MTD 
Change 

OW 
Change 

YTD 
Change 

12 Mo 
Change 

2 Year 
Change 

3 Year 
Change 

5 Year 
Change 

S8P 500 PIE (LTM) 18.7 -003 0.04 0.72 1.30 0.89 1.77 3.35 5.79 

MSCI World P/E (LTM) 17.5 0.05 0.17 0.92 1.03 0.81 1.82 2.86 5.45 

MSCI Europe ex UK P/E 
(LTM) 16.2 0.19 0.24 1.26 0.15 -0.93 0.64 1.81 6.07 

MSCI UK PIE (LTM) 9.5 0.03 0.01 0.03 -0.13 -0.24 -0.31 1.34 273 

MSCI Japan PIE (LT) 14.7 -022 -0 21 0.72 -0.78 -36.80 -37.62 -53 50 -54.13 

MSC! Latam PIE (LTM) 22.0 0.00 5.86 6.61 8.42 8.88 7.49 8.53 11.66 

MSCI Asia ex Jpn PIE 
(LTM) 14.3 0.23 0.58 1.12 1.74 2.27 1.14 2.11 1.98 

Div Yid 

Equity Technicals and Fundamentals 

Relative Strength Index Next 12 Mo 
Earnings Growth 

3 Mo Change 
in Earnings Est (NTM) 

S&P 500 2 0% 57.89 8.7% -1.1% 

MSCI World 2.6% 60.92 9.0% -2.0% 

MSCI Europe ex UK 3.4% 57.38 7.7% -3.1% 

MSCI UK 4.0% 66.68 7.4% -0.4% 

MSCI Latam 2.7% 69.80 28.7% -0.8% 

MSCI Asia ex Jpn 2.6% 70.89 7.6% -0.9% 

MSCI Japan 2.2% 41.65 12.8% -6.8% 

Canon! data as of August 17. 2016. Data source FactSet, negative numbers are in red. 
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