MARKET VELOCITY GAUGE
THE SPEED AND DIRECTION OF MOTION.
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S&P 500 ANNUAL RETURN & DRAWDOWN BY MARKET CONDITION | JAN 1, 2001 to DEC 31, 2023

POSITIVE
- INDICATORS

NEGATIVE TREND STATUS POSITIVE TREND STATUS

$100K INVESTED ON 1-1-2001 $100K INVESTED ON 1-1-2001 $100K INVESTED ON 1-1-2001
crows 70 -$65,300 crowsTo $163,200 crows o $620,300
o/ ANNUALIZED o ANNUALIZED o/ ANNUALIZED
"I’I'4A RETURN 9-16 RETURN 13-94’ RETURN

os MAXIMUM o/ MAXIMUM oy MAXIMUM
'55-74’ DRAWDOWN '2808/’ DRAWDOWN '14054 DRAWDOWN





