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Historic Rolling Averages 

S&P 500 Composite Total Return 

 

1-Year Rolling Averages 
 

1926 11.60%   1957 -10.78%   1988 16.61% 

1927 37.57%   1958 43.36%   1989 31.69% 

1928 43.58%   1959 11.96%   1990 -3.11% 

1929 -8.44%   1960 47.00%   1991 30.47% 

1930 -24.89%   1961 26.82%   1992 7.62% 

1931 -43.36%   1962 -8.75%   1993 10.08% 

1932 -8.09%   1963 22.65%   1994 1.32% 

1933 53.81%   1964 16.39%   1995 37.58% 

1934 -1.36%   1965 12.35%   1996 22.96% 

1935 47.61%   1966 -10.06%   1997 33.36% 

1936 33.96%   1967 23.95%   1998 28.58% 

1937 -35.02%   1968 11.08%   1999 21.05% 

1938 31.09%   1969 -8.47%   2000 -9.11% 

1939 -0.41%   1970 3.98%   2001 -11.88% 

1940 -9.77%   1971 14.32%   2002 -22.10% 

1941 -11.60%   1972 18.94%   2003 28.69% 

1942 20.29%   1973 -14.80%   2004 10.87% 

1943 25.98%   1974 -26.49%   2005 4.89% 

1944 19.72%   1975 37.27%   2006 15.80% 

1945 36.45%   1976 23.61%   2007 5.49% 

1946 -8.08%   1977 -7.40%   2008 -37.00% 

1947 5.72%   1978 6.52%   2009 26.46% 

1948 5.50%   1979 18.48%   2010 15.07% 

1949 18.79%   1980 32.47%   2011 2.11% 

1950 31.72%   1981 -4.95%   2012 16.00% 

1951 24.02%   1982 21.55%   2013 32.39% 

1952 18.35%   1983 22.56%   2014 13.69% 

1953 -0.98%   1984 6.27%   2015  1.38% 

1954 52.62%   1985 31.73%   2016 11.96% 

1955 31.56%   1986 18.67%   2017 21.83% 

1956 6.56%  1987 5.25%    

 
Average Return  Highest Return  Lowest Return 

12.55  
53.81 
1933 

 
-43.36 
1931 
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3-Year Rolling Averages 

 
1926 - 1928 120.44 

 
1956 - 1958 36.30 

 
1986 - 1988 45.65 

1927 - 1929 80.85 
 

1957 - 1959 43.20 
 

1987 - 1989 61.63 

1928 - 1930 -1.26 
 

1958 - 1960 61.26 
 

1988 - 1990 48.79 

1929 - 1931 -61.05 
 

1959 - 1961 42.66 
 

1989 - 1991 66.47 

1930 - 1932 -60.90 
 

1960 - 1962 16.27 
 

1990 - 1992 36.05 

1931 - 1933 -19.93 
 

1961 - 1963 41.93 
 

1991 - 1993 54.57 

1932 - 1934 39.44 
 

1962 - 1964 30.26 
 

1992 - 1994 20.03 

1933 - 1935 123.95 
 

1963 - 1965 60.38 
 

1993 - 1995 53.45 

1934 - 1936 95.05 
 

1964 - 1966 17.61 
 

1994 - 1996 71.40 

1935 - 1937 28.49 
 

1965 - 1967 25.25 
 

1995 - 1997 125.60 

1936 - 1938 14.11 
 

1966 - 1968 23.83 
 

1996 - 1998 110.84 

1937 - 1939 -15.17 
 

1967 - 1969 26.02 
 

1997 - 1999 107.57 

1938 - 1940 17.80 
 

1968 - 1970 5.72 
 

1998 - 2000 41.47 

1939 - 1941 -20.56 
 

1969 - 1971 8.80 
 

1999 - 2001 -3.05 

1940 - 1942 -4.05 
 

1970 - 1972 41.38 
 

2000 - 2002 -37.61 

1941 - 1943 33.96 
 

1971 - 1973 15.85 
 

2001 - 2003 -11.66 

1942 - 1944 81.43 
 

1972 - 1974 -25.51 
 

2002 - 2004 11.15 

1943 - 1945 105.80 
 

1973 - 1975 -14.03 
 

2003 - 2005 49.66 

1944 - 1946 50.16 
 

1974 - 1976 24.73 
 

2004 - 2006 34.67 

1945 - 1947 32.60 
 

1975 - 1977 57.12 
 

2005 - 2007 28.13 

1946 - 1948 2.52 
 

1976 - 1978 21.93 
 

2006 - 2008 -23.04 

1947 - 1949 32.49 
 

1977 - 1979 16.87 
 

2007 - 2009 -15.96 

1948 - 1950 65.08 
 

1978 - 1980 67.18 
 

2008 - 2010 -8.32 

1949 - 1951 94.05 
 

1979 - 1981 49.18 
 

2009 - 2011 48.59 

1950 - 1952 93.34 
 

1980 - 1982 53.05 
 

2010 - 2012 36.30 

1951 - 1953 45.34 
 

1981 - 1983 41.60 
 

2011 - 2013 56.81 

1952 - 1954 78.86 
 

1982 - 1984 58.31 
 

2012 - 2014 74.60 

1953 - 1955 98.82 
 

1983 - 1985 71.57 
 

2013 - 2015 52.59 

1954 - 1956 113.96  1984 - 1986 66.13  2014 - 2016 29.04 

1955 - 1957 25.08  1985 - 1987 64.53  2015 - 2017 38.28 

              

Average Return  Highest Return  Lowest Return 

39%  
126% 

1995-1997 
 

-61% 
1930-1932 

              

     15 losing periods      

              

 

  



 
 

This report has been compiled by Active Fund Strategies, from data provided by Steele Systems.  While it was painstakingly researched, Active Fund 
Strategies offers no warranty of its accuracy.  The report’s conclusion represents a good faith judgment of the issue and the findings of the research.  It 
is intended for the educational purposes of licensed investment professionals.   If you are viewing this report as an investor, Active Fund Strategies 
cautions you to seek the advice of an investment professional for proper interpretation of the report, and asks you to note that, with all investments, 
past performance is no guarantee of future performance and that investment risk is real, to include a possible loss of original capital          June 2018 

5-Year Rolling Averages 

 
1926 - 1930 51.62 

 
1956 - 1960 53.30 

 
1986 - 1990 85.80 

1927 - 1931 -23.07 
 

1957 - 1961 82.46 
 

1987 - 1991 104.30 

1928 - 1932 -48.59 
 

1958 - 1962 86.62 
 

1988 - 1992 108.95 

1929 - 1933 -44.94 
 

1959 - 1963 59.66 
 

1989 - 1993 97.23 

1930 - 1934 -40.69 
 

1960 - 1964 65.94 
 

1990 - 1994 51.76 

1931 - 1935 16.60 
 

1961 - 1965 85.63 
 

1991 - 1995 115.43 

1932 - 1936 175.74 
 

1962 - 1966 31.63 
 

1992 - 1996 103.07 

1933 - 1937 94.92 
 

1963 - 1967 78.77 
 

1993 - 1997 151.64 

1934 - 1938 66.17 
 

1964 - 1968 61.93 
 

1994 - 1998 193.87 

1935 - 1939 67.75 
 

1965 - 1969 27.32 
 

1995 - 1999 251.18 

1936 - 1940 2.53 
 

1966 - 1970 17.85 
 

1996 - 2000 131.99 

1937 - 1941 -32.35 
 

1967 - 1971 49.81 
 

1996 - 2000 131.99 

1938 - 1942 25.28 
 

1968 - 1972 43.76 
 

1997 - 2001 66.24 

1939 - 1943 20.38 
 

1969 - 1973 10.25 
 

1998 - 2002 -2.92 

1940 - 1944 44.70 
 

1970 - 1974 -11.44 
 

1999 - 2003 -2.82 

1941 - 1945 118.87 
 

1971 - 1975 16.89 
 

2000 - 2004 -10.98 

1942 - 1946 127.61 
 

1972 - 1976 26.42 
 

2001 - 2005 14.42 

1943 - 1947 100.00 
 

1973 - 1977 -1.59 
 

2002 - 2006 35.03 

1944 - 1948 67.52 
 

1974 - 1978 23.08 
 

2003 - 2007 82.86 

1945 - 1949 66.17 
 

1975 - 1979 98.35 
 

2004 - 2008 -10.47 

1946 - 1950 60.39 
 

1976 - 1980 91.36 
 

2005 - 2009 2.11 

1947 - 1951 116.45 
 

1977 - 1981 47.14 
 

2006 - 2010 11.99 

1948 - 1952 142.27 
 

1978 - 1982 93.13 
 

2007 - 2011 -1.24 

1949 - 1953 127.42 
 

1979 - 1983 122.26 
 

2008 - 2012 8.59 

1950 - 1954 192.22 
 

1980 - 1984 99.31 
 

2009 - 2013 128.19 

1951 - 1955 191.86 
 

1981 - 1985 98.18 
 

2010 - 2014 105.14 

1952 - 1956 150.70 
 

1982 - 1986 147.49 
 

2011 - 2015 80.74 

1953 - 1957 89.02  1983 - 1987 114.32  2012 - 2016 98.18 

1954 - 1958 173.72  1984 - 1988 103.86  2013 - 2017 108.14 

1955 - 1959 100.79  1985 - 1989 152.59 
     

 
Average Return  Highest Return  Lowest Return 

72%  
251% 

1995-1999 
 

-49% 
1928-1932 
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10-Year Rolling Averages 

 
1926 - 1935 76.73 

 
1956 - 1965 184.45 

 
1986 - 1995 300.35 

1927 - 1936 112.12 
 

1957 - 1966 140.23 
 

1987 - 1996 314.87 

1928 - 1937 0.20 
 

1958 - 1967 233.79 
 

1988 - 1997 425.61 

1929 - 1938 -8.55 
 

1959 - 1968 158.43 
 

1989 - 1998 479.60 

1930 - 1939 -0.50 
 

1960 - 1969 111.34 
 

1990 - 1999 432.77 

1931 - 1940 19.53 
 

1961 - 1970 118.71 
 

1991 - 2000 399.92 

1932 - 1941 86.48 
 

1962 - 1971 97.27 
 

1992 - 2001 237.66 

1933 - 1942 144.23 
 

1963 - 1972 157.03 
 

1993 - 2002 144.23 

1934 - 1943 100.05 
 

1964 - 1973 78.58 
 

1994 - 2003 185.74 

1935 - 1944 142.67 
 

1965 - 1974 12.78 
 

1995 - 2004 212.53 

1936 - 1945 124.44 
 

1966 - 1975 37.82 
 

1996 - 2005 138.26 

1937 - 1946 53.96 
 

1967 - 1976 89.31 
 

1997 - 2006 124.44 

1938 - 1947 150.55 
 

1968 - 1977 41.47 
 

1998 - 2007 77.57 

1939 - 1948 101.55 
 

1969 - 1978 35.70 
 

1999 - 2008 -13.00 

1940 - 1949 140.45 
 

1970 - 1979 75.57 
 

2000 - 2009 -9.10 

1941 - 1950 251.05 
 

1971 - 1980 123.82 
 

2001 - 2010 15.07 

1942 - 1951 392.73 
 

1972 - 1981 85.96 
 

2002 - 2011 33.36 

1943 - 1952 384.39 
 

1973 - 1982 90.02 
 

2003 - 2012 98.58 

1944 - 1953 280.93 
 

1974 - 1983 173.38 
 

2004 - 2013 104.30 

1945 - 1954 385.64 
 

1975 - 1984 295.16 
 

2005 - 2014 109.47 

1946 - 1955 368.10 
 

1976 - 1985 279.26 
 

2006 - 2015 102.37 

1947 - 1956 442.77  1977 - 1986 264.27  2007 - 2016 95.68 

1948 - 1957 358.17  1978 - 1987 313.80  2008 - 2017 125.99 

1949 - 1958 522.28 
 

1979 - 1988 353.08 
     

1950 - 1959 486.44 
 

1980 - 1989 403.76 
     

1951 - 1960 347.27 
 

1981 - 1990 268.45 
     

1952 - 1961 357.38 
 

1982 - 1991 405.48 
     

1953 - 1962 252.60 
 

1983 - 1992 347.65 
     

1954 - 1963 336.98 
 

1984 - 1993 302.10 
     

1955 - 1964 233.20 
 

1985 - 1994 283.27 
     

 
Average Return  Highest Return  Lowest Return 

197%  
522% 

1949-1958 
 

-13% 
1999-2008 
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15-Year Rolling Averages 

 
1926 - 1940 81.14 

 
1952 - 1966 502.58 

 
1978 - 1992 765.04 

1927 - 1941 43.56 
 

1953 - 1967 530.43 
 

1979 - 1993 793.57 

1928 - 1942 25.58 
 

1954 - 1968 607.25 
 

1980 - 1994 664.22 

1929 - 1943 10.21 
 

1955 - 1969 324.03 
 

1981 - 1995 693.77 

1930 - 1944 43.98 
 

1956 - 1970 235.30 
 

1982 - 1996 927.17 

1931 - 1945 161.57 
 

1957 - 1971 259.76 
 

1983 - 1997 1026.36 

1932 - 1946 324.61 
 

1958 - 1972 379.75 
 

1984 - 1998 1082.24 

1933 - 1947 388.25 
 

1959 - 1973 184.93 
 

1985 - 1999 1245.31 

1934 - 1948 234.84 
 

1960 - 1974 87.24 
 

1986 - 2000 828.95 

1935 - 1949 303.16 
 

1961 - 1975 155.74 
 

1987 - 2001 589.76 

1936 - 1950 259.76 
 

1962 - 1976 149.33 
 

1988 - 2002 410.45 

1937 - 1951 233.45 
 

1963 - 1977 152.87 
 

1989 - 2003 462.95 

1938 - 1952 507.41 
 

1964 - 1978 119.78 
 

1990 - 2004 374.59 

1939 - 1953 358.80 
 

1965 - 1979 123.57 
 

1991 - 2005 413.21 

1940 - 1954 602.61 
 

1966 - 1980 163.78 
 

1992 - 2006 355.70 

1941 - 1955 924.54 
 

1967 - 1981 178.62 
 

1993 - 2007 346.52 

1942 - 1956 1134.43 
 

1968 - 1982 173.21 
 

1994 - 2008 155.71 

1943 - 1957 815.83 
 

1969 - 1983 201.30 
 

1995 - 2009 219.18 

1944 - 1958 941.78 
 

1970 - 1984 249.98 
 

1996 - 2010 166.94 

1945 - 1959 874.39 
 

1971 - 1985 343.50 
 

1997 - 2011 121.68 

1946 - 1960 617.56 
 

1972 - 1986 360.05 
 

1998 - 2012 92.82 

1947 - 1961 889.57 
 

1973 - 1987 307.59 
 

1999 - 2013 98.54 

1948 - 1962 754.98 
 

1974 - 1988 457.71 
 

2000 - 2014 86.48 

1949 - 1963 893.40 
 

1975 - 1989 898.53 
 

2001 - 2015 107.92 

1950 - 1964 873.14  1976 - 1990 604.46  2002 - 2016 164.20 

1951 - 1965 730.85  1977 - 1991 644.45  2003 - 2017 313.19 

 
Average Return  Highest Return  Lowest Return 

435%  
1245% 

1985-1999 
 

10% 
1929-1943 

              

     0 losing periods      
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20-Year Rolling Averages 

 
1927 - 1946 296% 

 
1953 - 1972 803% 

 
1979 - 1998 2076% 

1928 - 1947 227% 
 

1954 - 1973 806% 
 

1980 - 1999 2526% 

1929 - 1948 151% 
 

1955 - 1974 680% 
 

1981 - 2000 2584% 

1930 - 1949 85% 
 

1956 - 1975 276% 
 

1982 - 2001 1741% 

1931 - 1950 139% 
 

1957 - 1976 292% 
 

1983 - 2002 995% 

1932 - 1951 319% 
 

1958 - 1977 355% 
 

1984 - 2003 1048% 

1933 - 1952 819% 
 

1959 - 1978 372% 
 

1985 - 2004 1098% 

1934 - 1953 1083% 
 

1960 - 1979 251% 
 

1986 - 2005 854% 

1935 - 1954 662% 
 

1961 - 1980 271% 
 

1987 - 2006 831% 

1936 - 1955 1079% 
 

1962 - 1981 389% 
 

1988 - 2007 832% 

1937 - 1956 951% 
 

1963 - 1982 267% 
 

1989 - 2008 404% 

1938 - 1957 736% 
 

1964 - 1983 388% 
 

1990 - 2009 384% 

1939 - 1958 1048% 
 

1965 - 1984 388% 
 

1991 - 2010 475% 

1940 - 1959 1154% 
 

1966 - 1985 346% 
 

1992 - 2011 350% 

1941 - 1960 1311% 
 

1967 - 1986 423% 
 

1993 - 2012 385% 

1942 - 1961 1470% 
 

1968 - 1987 590% 
 

1994 - 2013 484% 

1943 - 1962 2152% 
 

1969 - 1988 486% 
 

1995 - 2014 555% 

1944 - 1963 1609% 
 

1970 - 1989 514% 
 

1996 - 2015 382% 

1945 - 1964 1565%  1971 - 1990 784%  1997 - 2016 339% 

1946 - 1965 1517%  1972 - 1991 724%  1998 - 2017 301% 

1947 - 1966 1232%  1973 - 1992 841% 
     

1948 - 1967 1204%  1974 - 1993 751% 
     

1949 - 1968 1429%  1975 - 1994 1000% 
     

1950 - 1969 1508%  1976 - 1995 1416% 
     

1951 - 1970 1139%  1977 - 1996 1419% 
     

1952 - 1971 879%  1978 - 1997 1411% 
     

 

 
Average Return  Highest Return  Lowest Return 

842%  
2584% 

1981-2000 
 

85% 
1930-1949 

              

     0 losing periods      

              

 


