
24 134 1.51% 11.54% -9.08%

2 878 1.47% 13.26% -2.09%

8 730 1.11% 16.37% 7.17%

3 186 3.96% 13.24% -19.47%

2 927 1.55% 5.62% -17.66%

5 905 1.53% 6.11% -21.29%

4 560 1.21% 3.53% -19.11%

10 809 1.40% 10.67% -13.44%

19 771 -0.06% 2.03% -11.12%

24 576 1.22% 3.39% -17.99%

3 849 0.69% 3.04% -1.71%

Нефть, Брент 19.99 -6.76% -19.82% -72.29%

Золото, $/унцию 1 711.90 -0.67% 5.42% 33.23%

Индекс доллара 100.04 -0.34% 1.70% 2.08%

Евро/Доллар 1.08 0.26% -1.97% -2.88%

Дох 10-л UST 0.65 0.10 -0.10 -0.74

Дох 2-л UST 0.22 0.14 -0.14 -0.90

Спред 2/10 24.50 0.00 -0.02 -0.14

VIX 33.29 -0.07 -0.49 1.62

1.27% 11.52% 3.97%

1.10% 15.22% 7.34%

2.33% 11.34% -13.85%

4.26% 11.39% -23.42%

1.59% 10.74% -0.45%

1.89% 11.89% -10.83%

1.72% 13.15% -2.13%

Small size

Low volatility

High dvd

Quality

Все данные на

Momentum

Growth

Value
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24/04/2019 19/07/2019 14/10/2019 09/01/2020 06/04/2020

S&P 500

2 903.62



6

1.03 1.00 13 192     12 884      

0.73 0.68 11 807     13 118      

1.34 1.12 11 475     10 782      

10.65 9.50 40 796     36 339      

0.34 0.53 5 890      6 305        




