
23 665 -0.91% 4.34% -10.49%

2 848 -0.70% 6.94% -2.87%

8 854 0.51% 11.89% 9.00%

3 139 -0.82% 10.91% -21.79%

2 844 0.96% 1.71% -17.88%

5 797 1.10% 4.86% -20.69%

4 441 1.44% 2.01% -19.15%

10 602 1.29% 5.27% -13.68%

19 675 0.28% 8.60% -11.86%

23 980 -0.65% 1.64% -17.37%

3 913 0.00% 6.01% 6.83%

Нефть, Брент 29.72 -4.04% -10.08% -58.28%

Золото, $/унцию 1 684.20 -1.19% 0.43% 31.40%

Индекс доллара 100.09 0.38% -0.59% 2.64%

Евро/Доллар 1.08 -0.40% 0.13% -3.55%

Дох 10-л UST 0.71 0.08 0.06 -0.72

Дох 2-л UST 0.17 -0.02 -0.36 -0.93

Спред 2/10 24.45 0.01 -0.01 -0.13

VIX 34.12 0.02 -0.25 1.21

-0.03% 10.26% 4.28%

0.10% 10.97% 9.01%

-1.57% 4.28% -16.84%

-1.19% 8.72% -26.31%

-1.26% 4.03% -3.03%

-1.48% 2.85% -14.17%

-0.51% 7.16% -2.01%

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

01/05/2019 26/07/2019 21/10/2019 16/01/2020 14/04/2020

S&P 500

2 877.88



4

5.61 16.84 2 222      2 837        

-0.84 -0.61 3 530      3 099        




