The table below shows the average returns over different time periods based on
how far stocks are from thier high. The data is from the S&P 500, price only, going
back to 1950. Returns 1 year and over are annualized, so in order to show an

apples-to-apples comparison, the 3 month and 6 month returns are white.

Percent From High 3 Months | 6 Months 1 Year 3 Year 10 Year 20 Year

0%-5% 2.0% 4.1% 8.3% 8.3% 6.6% 6.1%
5%-10% 1.8% 3.6% 7.1% 6.8% 6.4% 6.5%
10%-15% 2.2% 3.6% 7.1% 6.7% 7.6% 8.0%

15%-20% 0.9% 1.7% 9.3% 5.7% 8.5% 9.1%
20%-25% 1.3% 3.5% 9.5% 8.4% 7.9% 9.0%
25%-30% 2.4% 3.8% 8.4% 8.5% 6.9% 9.6%
30%-35% 5.2% 8.6% 13.7% 9.3% 7.0% 9.0%
35%-40% 1.7% 7.8% 14.0% 9.5% 7.2% 9.5%
40%-45% 4.6% 13.7% 23.8% 12.2% 8.2% 9.9%
45%-50% 8.7% 19.2% 34.8% 16.0% 10.0% 10.4%

50%+ 24.2% 36.8% 53.1% 22.7% 14.2% | Data from Ycharts




