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Strength Day Before Good Friday Weakness Day After
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Trading Around Good Friday Since 1980 (Average % Change)

Before After
2 Days 1 Day 1 Day 2 Day 3 Day
DJIA 0.0 0.32 =017 0.38 0.06
S&P 500 0.01 0.40 -0.23 0.41 0.06
NASDAQ 0.21 0.48 -0.31 0.48 0.1a
Russell 2000 0.1 0.58 -0.39 0.36 0.04
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Before 2 Days: 2 EX5|BHil; Before 1 Day: 1 Bx5| HFi]
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