Here's What Usually Happens to Markets After the S&P 500 Drops 5 Pe..  hup:ffwww bloomberg con

S&P 500 Weekly 5%+ Drops

One- Next Next 4 Next 12
Date Week % Week (%) Weeks (%) Weeks (%)
3/7/1980 -5.95 -1.38 -4.44 4.06
9/12/1986 -7.91 0.67 2.09 8.89
10/9/1987 -5.18 -9.12 -19.50 -20.57
10/16/1987 -9.12 -12.20 -13.11 -13.90
10/23/1987 -12.20 1.44 -2.51 1.54

12/4/1987 -6.83 5.09 10.34 17.21
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10/15/1999  -6.63 4.35 11.92 15.56
1/28/2000 -5.63 4.72 -1.97 5.47
4/14/2000 -10.54 5.75 4.75 9.02
3/16/2001  -6.72 -0.93 2.87 9.95
9/21/2001  -11.60 7.78 11.15 16.29
7/12/2002  -6.84 -7.99 -1.38 -13.11
7/18/2002 -7.99 0.60 9.56 -1.47
1/18/2008  -5.41 0.41 1.87 0.58
10/3/2008  -9.38 -18.20 -11.87 -20.60
10/10/2008 -18.20 4.60 3.53 3.62
10/24/2008 -6.78 10.49 -8.75 -3.04
11/14/2008 -6.20 -8.39 0.74 -0.54
11/21/2008 -8.39 12.03 10.98 3.35
2/20/2009  -6.87 -4.54 -0.20 14.65
3/6/2009 -7.03 10.71 23.28 34.50
5/7/2010 -6.39 2.23 -4.14 -0.84
7/2/2010 -5.03 5.42 7.73 12.33
8/5/2011 -7.19 -1.72 -2.12 7.15
9/23/2011  -6.54 -0.44 8.96 7.32

8/21/2015 -5.69 ? ? ?
Average 0.50 1.65 4.95
Median  1.05 1.79 5.52
% Positive 60.7% 60.7% 71.4%

Avg. All Periods 0.18 0.73 2.21



