
24 331 1.91% 3.83% -6.30%

2 930 1.69% 6.54% 1.75%

9 121 1.58% 12.74% 14.83%

3 304 3.64% 11.58% -15.58%

2 891 -0.58% 1.99% -14.90%

5 894 -0.50% 4.06% -18.24%

4 503 -1.02% 2.41% -16.02%

10 856 -0.45% 5.53% -10.47%

20 391 1.05% 4.27% -6.59%

24 602 1.53% 1.08% -16.46%

3 960 -0.09% 4.85% 8.08%

Нефть, Брент 30.97 5.13% -5.69% -55.99%

Золото, $/унцию 1 709.90 -0.69% 2.67% 33.65%

Индекс доллара 99.73 -0.16% -0.38% 2.16%

Евро/Доллар 1.09 0.88% 0.08% -2.94%

Дох 10-л UST 0.68 0.08 -0.11 -0.73

Дох 2-л UST 0.14 0.33 -0.44 -0.94

Спред 2/10 25.65 0.05 0.01 -0.09

VIX 27.98 -0.11 -0.35 0.44

1.14% 10.07% 7.87%

1.34% 10.73% 14.09%

2.38% 3.26% -12.22%

4.24% 9.27% -20.00%

1.38% 3.09% 0.64%

2.33% 2.28% -10.13%

1.67% 6.30% 2.55%

Small size

Low volatility

High dvd
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S&P 500

2 919.12
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