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3 months leading 
to: 

WTI Crude 3-month price 
change

S&P500 3-month 
return

21/07/2020 319% 19%

09/10/1990 138% -14%

01/01/1974 135% -10%

12/05/2016 78% 13%

04/03/2022 75% -5%

01/06/2009 71% 35%

11/05/1999 55% 11%

01/09/1979 49% 10%

12/02/2021 48% 10%

19/04/2002 47% 0%

14/02/2003 44% -8%

21/11/2007 40% -3%

08/05/2008 40% 5%

28/09/2004 40% -2%

19/08/2005 40% 3%
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