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Part One: S&P500 Dynamics

What broad current conditions should traders and investors be made aware of?



Zacks S&P500 Price Momentum Index
Q2-2021 to Q2-2024
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SPY Broad vs. S&P500 Growth
2014 to 2024
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Megacaps (AAPL, AMZN, GOOGL, MSFT, NFLX)
Q2-2022 to Q2-2024
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Zacks S&P500 Market Weight Cash Flow Analysis
June 2004 to June 2024
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S&P500 Sector Free Cash Flow Yield
2021 to 2024 - Quarterly
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Zacks PE F12M vs. ERP (S&P500 Market Weight Index)
2014 to 2024
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Zacks Value View: For the S&P500 Market Weight Index
20 Year Timeline: 2004 to 2024
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S&P500 Market Weight (Right) vs. S&P500 Equal Weight (Left)
2004 to 2024 Timeline
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S&P500 Sector PE F12M Ratios
June 2014 to June 2024

Confidential www.zackspro.com 12



S&P500 Sector PEG Ratios
June 2023 to June 2024
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Zacks Price Volatility – VIX and SKEW
2014 to 2024
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Zacks Equity Risk Premium: Equity Risk Premium is at 0.56 (LOW)
2004 to 2024
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Part Two: The Middle of 2024 U.S. Macroeconomic Setting

What broad current conditions should traders and investors be made aware of?



Zacks Overall Economic Activity - PMIs
1999 to 2024: 25 Years
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Disposable Income vs. Consumer Confidence Present Situation
2014 to 2024
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Gross Private Domestic Investment – Equipment vs. CAT
2014 to 2024
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Zacks Housing Indicators
June 2024
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Part Three: Consumer Price Inflation and Bond Rates

What broad current conditions should traders and investors be made aware of?



Zacks Inflation Expectations
2004 to 2024 Timeline
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U.S. Treasury Yield Curve
1999 to 2024 (25 Years)
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Zacks 10 Year to 1 Year U.S. Treasury Yield Spread Analysis
2004 to 2024: 20 years
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RUT Relative to SPY
Q2-201 to Q2-2024
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Gold Prices and Silver Prices
2019 to 2025 (Five Years)
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