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Figure 5: US corporate bond market turnover  Figure 6: Average trade size in US corporate

Daily trading volume annualized divided by market  bond trading

cap. 000s of US$. Average trade size is equal to trading
volume in $ divided by the number of trades.
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0 st FLASH CRASH

The Gold Futures “Flash Crash” of January 6, 2014
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POCCUNCKUX OBJTUTALLUN

PacnpepneneHue Gymar no aose ToproBbIiX AHeN co caenkamu, %

<25% OH.

25-50% AH.

22% 60% ®50-75% OH.

McTouHmK: cobCcTBEHHBbIE pacyeTbl No gaHHbIM MOEX

m/5%+ OH.
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PA[OH NMOPTD®EJIEW PACTET

HOonsa o6nuraunn B noptdensax 6aHKOB, NeHCUOHHbIX POHA OB,
100 CTpaxoBbIX OpraHM3auun U Hepe3ngeHToB
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