Fama/French Total US Market Research Index Returns
July 1, 1926—-December 31, 2021

1-Year

Average Cumulative

68.8%

34.5%

12.5%

Return After
10% Market Decline

. 3-Year
Average Cumulative

71.8%

41.1%

22.2%

Return After
20% Market Decline

. 5-Year
Average Cumulative

50.1%

23.8%
16.4%

Return After
30% Market Decline



