
24 634 2.21% 13.85% -7.23%

2 940 2.66% 15.66% -0.12%

8 915 3.57% 18.83% 9.22%

3 382 4.83% 20.21% -14.86%

2 930 -0.08% 9.80% -14.45%

5 992 0.95% 10.98% -17.81%

4 567 -0.06% 7.35% -16.30%

10 839 0.40% 15.32% -9.90%

20 194 2.14% 1.97% -11.18%

24 644 0.28% 4.94% -17.56%

3 867 0.46% 4.23% -0.85%

Нефть, Брент 22.54 10.17% -9.59% -68.71%

Золото, $/унцию 1 703.40 -0.42% 4.90% 33.22%

Индекс доллара 99.57 -0.30% 1.22% 1.75%

Евро/Доллар 1.09 0.20% -1.85% -2.80%

Дох 10-л UST 0.62 0.02 -0.14 -0.75

Дох 2-л UST 0.20 -0.06 -0.25 -0.91

Спред 2/10 24.50 -0.04 -0.02 -0.15

VIX 31.23 -0.07 -0.52 1.38

2.43% 12.81% 5.34%

2.95% 17.13% 9.04%

2.31% 14.84% -11.26%

5.58% 20.21% -17.75%

0.96% 11.78% 0.74%

1.70% 14.25% -9.07%

2.62% 16.13% 0.46%

Small size

Low volatility

High dvd

Quality

Все данные на

Momentum

Growth

Value

2 200.00
2 300.00
2 400.00
2 500.00
2 600.00
2 700.00
2 800.00
2 900.00
3 000.00
3 100.00
3 200.00
3 300.00
3 400.00
3 500.00

25/04/2019 22/07/2019 15/10/2019 10/01/2020 07/04/2020

S&P 500

2 944.50



5

-5,0% 0,2%

1,6% 1,8%

1.57 1.72 4 670      4 956        

0.98 0.60 4 610      4 389        

0.54 0.33 6 102      5 960        

2.24 2.46 54 780     57 918      

6.23 7.09 73 691     59 700      




