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R, REMNFTAT Y ELZ S48, THATPRAASR, AANRTLA 1. —%&
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S z8liEs RMEHII - AT

FT1: REWNTFHRL 500 22NahEE &S

S&P 500 Calendar Days

Market Event Date Day 1 Move Total Drawdown Days to B Days to R
North Korea Invades South 6/25/1950 -5.40% ~12.90% 23 82
Twin Towers Attack 9/11/2011 -4.90% -11.60% 11 31
Pearl Harbor Attack 12/7/1941 -3.80% -19.80% 143 307
Kennedy Assassination 11/22/1963 -2.80% -2.80% 1 1
Boston Marathon Bombing 4/15/2013 -2.30% -3.00% 4 15
Madrid Bombing 3/11/2004 -1.50% -2.90% 14 20
Six-Day War 6/5/1967 -1.50% -1.50% 5 4 2
Iraq Invades Kuwait 8/2/19%0 -1.10% -16.90% n 189
Iranian General Killed in Airstrike ~ 1/3/2020 -0.70% -0.70% 1 5
U.S. Exits Afghanistan 8/30/2021 -0.40% -0.10% 1 3
Saudi Aramco Drone Strike 9/14/2019 -0.30% -4.00% 19 41
Reagan Shooting 3/30/1981 -0.30% -0.30% 1 2
Munich Olympics 9/5/1972 -0.30% -4.30% as 57
Tet Offensive 9/5/1972 -0.30% -6.00% 36 65
Cuban Missile Crisis 10/16/1962 -0.30% -6.60% 3 4
Gulf of Tonkin 8/2/1964 -0.20% -2.20% 25 41
Hungarian Uprising 10/23/1956 -0.20% -0.80% 3 4
North Korea Missle Crisis 7/28/2017 -0.10% -1.50% 14 36
Bombing of Syria 4/7/2017 -0.10% -1.20% 7 18
Yom Kippur War 10/6/1973 0.30% -0.60% 5 6
Suez Crisis 10/29/1956 0.30% -1.50% 3 4
London Subway Bombing 7/5/2005 0.90% 0.00% 1 4
Average -1.1% -4.6% 20 43
Median -0.3% -2.5% 6 17

Source: MKM Partners & Bloomberg

HAAR: MKM Partners & Bloomberg
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