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1:  

 Label Typ  Zdroj 
 S&P500  Bloomberg markets 

 AI_patent  Stanford univerzita 
 bonds  FED 

Rast HDP GDP_growth  FED 
 unemployment  FED 

Cena ropy oil_price  Yahoo Finance 
 inflation  FED 

 interest_rate  FED 
Zdroj: v  

a zdroje 

 

2.2  
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return gap

-  
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Sektor sti  
Industrials Boeing, Caterpillar, General 

Electric 
73 

Information 
Technology  

Apple, Microsoft, NVIDIA  70 

Financials JP Morgan Chase, Bank of 
America, Citigroup  

68 

Health Care Johnson & Johnson, Pfizer, 
Merck  

63 

Consumer 
Discretionary 

Amazon, Tesla, Home Depot 57 

Consumer 
Staples 

Procter & Gamble, Coca-
Cola, Pepsi 

32 

Real Estate American Tower, Simon 
Property, Prologis  

30 

Materials Dow, Linde, DuPont de 
Nemours  

28 

Utilities NextEra Energy, Duke 
Energy, Dominion  

28 

Communication 
Services 

Alphabet, Meta Platforms, 
AT&T  

27 

Energy Exxon Mobil, Chevron, 
ConocoPhillips 

24 

Spolu 11 sektorov 500 
Zdroj: v  
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y  

Zdroj: Cohen (2009) 
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 Longa (2024): 
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Sektor 2-
(obdobie AI rozvoja) 

10-  
 

Information technology 47,31 % 503,17 % 
Communication Services 44,90 % 70,03 % 

Financials 23,67 % 153,11 % 
Consumer Discretionary 15,01 % 179,63 % 

Energy 11,77 % 57,49 % 
Industrials 11,37 % 141,77 % 

Health Care 9,77 % 143,16 % 
Materials 5,71 % 96,71 % 

Consumer Staples 5,21 % 111,97 % 
Utilities 3,77 % 79,11 % 

Real Estate 0,40 % 77,03 % 
S&P 500 24,27 % 171,95 % 

Zdroj: v  

 na 

prelievania (spill over

S&P 500,   

ie 

 

 

tvorbu 11 sektorov 

10 

a 
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Zdroj: v  

 

 

  Signif. R2 (R Square) 
Information technology 0,79 ** 0,85 

Communication Services 0,64 * 0,76 
Financials 0,52 * 0,71 

Consumer Staples 0,47 ** 0,67 
Consumer Discretionary 0,39 ** 0,60 

Health Care 0,35 * 0,57 
Industrials 0,30 * 0,55 
Materials 0,25 * 0,50 
Utilities 0,28 ** 0,53 
Energy 0,20 *** 0,48 

S&P 500 0,45 ** 0,62 
Zdroj: v  
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