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Long Leading Recession Indicator DAGS:  shifted forward in time by 40 weeks
recession

DAGS

recession trigger line

last level of DAGS

possible recession signaled near/after October 2017

updated on Aug‐3‐2018,  last level of DAGS = ‐191 bps

http://imarketsignals.com/2016/the‐dynamic‐linearly‐detrended‐aggregate‐spread‐a‐long‐leading‐recession‐indicator/


