
 

 
Ежедневный обзор мирового рынка акций 

 
 
 

 

 

На рынках акций США в четверг наблюдался рост котировок. В преддверии 

экспирации по опционам в пятницу трейдеры «подтянули» индекс S&P 

выше уровня 1200 п. В лидерах были акции финансового (+2.53%) и 

нефтегазового (+1.99%) сектора. Индекс S&P 500 повысился на 1.72%, индекс 

акций малой капитализации Russell 2000 – прибавил 1.33%. Индекс 

волатильности VIX рухнул на 7.6% до 31.97 п.  

Пара евродоллар поднималась до 1.3 в преддверии саммита Экофин в 

пятницу после сообщений о том, что мировые центробанки помогут ЕЦБ 

решить проблемы с долларовой ликвидностью. Данные в целом носили 

негативный характер. Индекс производственных цен CPI в августе 

повысились на 0.4% м/м против прогноза 0.2% и на 3.8% г/г против прогноза 

3.6% г/г. Исключая продовольственный и топливный компонент, индекс 

вырос на 0.2%, совпав с прогнозом. Инфляция усиливается, сужая 

возможности ФРС для дальнейших мер количественного смягчения. 

CPI, y/y,% chg 

 

Индекс производственной активности ФРБ Филадельфии повысился до -17.5 

п. (прогноз – -15 п.) с -30.7 п. в прошлом месяце – деловая активность в 

одном из крупнейших регионов США продолжает находится в крайне вялом 

состоянии. Индекс активности ФРБ Нью-Йорка сократился до -8.82 п. в 

сентябре, хуже прогноза -4п. 
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13 ноября 2009 г. 

 

16 сентября 2011 г. 

 

 
 
 
 
 
 
*На 10:00 мск,по даннымBloomberg 
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Empire Manufacturing Index 

 

В ходе азиатской сессии преобладал оптимизм. Японский Nikkei 

повысился на 2.25%. Австралийский S&P/ASX 200 прибавил 1.91%. 

Индексы шанхайской биржи в среднем потеряли 0.1%. Гонгконгский Hang 

Seng повысился на 1.86%. Корейский Kospi взлетел на 3.72%. 

В Европе в начале дня наблюдается легкий рост котировок. Фьючерс на 

индекс Dow Jones Eurostoxx 600 прибавил 1.3%, на DAX - +1.48%. Фьючерс 

на индекс S&P500 потерял 0.04%.  

 

 

В Европе сегодня интерес будут представлять данные торговому 

балансу в 13:00.  

В США в 17:00 выйдут данные по динамике финансовых потоков в июле 

и индексу уверенности потребителей Университета Мичиган за август.  
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Подиндекс 

  Изм. S&P  500  

 CONS 
DISCRET  295.21 +3.00%  

 CONS 
STAPLES  317.77 +0.55%  

 ENERGY  499.00 +0.73%  

 FINANCIALS  173.66 +2.42%  

 HEALTH CARE  380.39 +0.18%  

 INDUSTRIALS  274.72 +3.00%  

 INFO TECH  398.52 +3.57%  

 MATERIALS  216.50 +0.80%  

 TELECOM 
SERV  122.98 +2.03%  

 UTILITIES  170.97 +1.45%  

 

Наиболее активные акции в Европе* 

PORSCHE AUTO-
PFD 36.58 -1.38% 

BNP PARIBAS 30.5 +8.93%  

UNICREDIT SPA 0.775 +5.16%  

CREDIT 
AGRICOLE 5.523 +7.18%  

INTESA 
SANPAOLO 1.052 +13.98%  

AXA 9.899 +13.87%  

COMMERZBANK 1.739 +9.37%  

BANCO ESPIRITO-
R 2 +2.56%  

TOGNUM AG 26.05 +0.17%  

MARINE 
HARVEST 3.088 +6.04%  

BRITISH SKY 
BROA 699.5 +2.64%  

NUTRECO NV 48.95 +0.45%  

INMARSAT PLC 498 +2.43%  

INFINEON TECH 6.303 +6.09%  

ASML HOLDING 
NV 26.19 +1.73%  

 

Наиболее активные акции в США* 

BEST BUY CO INC 25.68 +9.98%  

HOSPIRA INC 39.53 +0.05%  

ALPHA NATURAL RE 30.45 +2.80%  

DEVRY INC 41.38 +3.79%  

REGIONS FINANCIA 3.93 +0.77%  

NOBLE ENERGY INC 82.48 +2.42%  

AON CORP 43.77 +2.17%  

APACHE CORP 97.9 +4.72%  
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TOGNUM AG 26.05 +0.17%  

MARINE 
HARVEST 3.088 +6.04%  

BRITISH SKY 
BROA 699.5 +2.64%  

NUTRECO NV 48.95 +0.45%  

INMARSAT PLC 498 +2.43%  

INFINEON TECH 6.303 +6.09%  

ASML HOLDING 
NV 26.19 +1.73%  
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Календарь макроэкономической статистики* 
Date Time  Event  Survey Actual Prior 

09/12/2011 17:00 US U.S. to Sell USD32 Bln 3-Year Notes     

09/12/2011 20:00 US Fed's Fisher Speaks on Monetary 

Policy in Dallas 

    

09/13/2011 05:01 CH China Manpower Survey 4Q - - - - 19% 

09/13/2011 11:30 US NFIB Small Business Optimism AUG 88.4 - - 89.9 

09/13/2011 12:30 US Import Price Index (MoM) AUG -0.80% - - 0.30% 

09/13/2011 12:30 US Import Price Index (YoY) AUG 12.50% - - 14.00% 

09/13/2011 14:00 US IBD/TIPP Economic Optimism SEP 37.5 - - 35.8 

09/13/2011 17:00 US U.S. to Sell USD21 Bln 10-Year 

Notes Reopening 

    

09/13/2011 18:00 US Monthly Budget Statement AUG -

$132.0

B 

- - -$90.5B 

09/13/2011 20:30 US API U.S. Crude Oil Inventories SEP 9 - - - - -2968K 

09/14/2011 09:00 EC Euro-Zone Ind. Prod. sa (MoM) JUL 1.50% - - -0.70% 

09/14/2011 09:00 EC Euro-Zone Ind. Prod. wda (YoY) JUL 4.60% - - 2.90% 

09/14/2011 09:00 EC ECB Announces Allotment in 7-Day 

Dollar Tender 

    

09/14/2011 12:30 US Producer Price Index (MoM) AUG -0.10% - - 0.20% 

09/14/2011 12:30 US PPI Ex Food & Energy (MoM) AUG 0.20% - - 0.40% 

09/14/2011 12:30 US Advance Retail Sales AUG 0.20% - - 0.50% 

09/14/2011 12:30 US Retail Sales Less Autos AUG 0.20% - - 0.50% 

09/14/2011 12:30 US Retail Sales Ex Auto & Gas AUG 0.30% - - 0.30% 

09/14/2011 12:30 US PPI Ex Food & Energy (YoY) AUG 2.60% - - 2.50% 

09/14/2011 12:30 US Producer Price Index (YoY) AUG 6.40% - - 7.20% 

09/14/2011 12:30 US Secretary Geithner Speaks at 

Delivering Alpha Conference In NY 

    

09/14/2011 14:00 US Business Inventories JUL 0.50% - - 0.30% 

09/14/2011 14:30 US DOE U.S. Crude Oil Inventories SEP 9 - - - - -3963K 

09/14/2011 14:30 US DOE U.S. Distillate Inventory SEP 9 - - - - 709K 

09/14/2011 14:30 US DOE U.S. Gasoline Inventories SEP 9 - - - - 199K 

09/14/2011 14:30 US DOE U.S. Refinery Utilization SEP 9 - - - - -0.20% 

09/14/2011 17:00 US U.S. to Sell USD13 Bln 30-Year 

Bonds Reopening 

    

09/15/2011 07:00 EC ECB's Bini Smaghi Speaks in Rome     

09/15/2011 07:30 EC ECB's Praet Moderates Panel at 

Eurofi in Wroclaw, Poland 

    

09/15/2011 08:00 EC ECB Publishes Sept. Monthly 

Report 

    

09/15/2011 09:00 EC Euro-Zone CPI (MoM) AUG 0.20% - - -0.60% 

09/15/2011 09:00 EC Euro-Zone CPI - Core (YoY) AUG 1.20% - - 1.20% 

09/15/2011 09:00 EC Euro-Zone CPI (YoY) AUG 2.50% - - - - 

09/15/2011 09:00 EC Eurozone Employment (QoQ) 2Q - - - - 0.00% 

09/15/2011 09:00 EC Eurozone Employment (YoY) 2Q - - - - 0.10% 

09/15/2011 12:30 US Empire Manufacturing SEP -4 - - -7.72 

09/15/2011 12:30 US Consumer Price Index (MoM) AUG 0.20% - - 0.50% 

09/15/2011 12:30 US CPI Ex Food & Energy (MoM) AUG 0.20% - - 0.20% 

09/15/2011 12:30 US CPI Ex Food & Energy (YoY) AUG 1.90% - - 1.80% 

09/15/2011 12:30 US Consumer Price Index (YoY) AUG 3.60% - - 3.60% 

09/15/2011 12:30 US Consumer Price Index NSA AUG 226.26

7 

- - 225.922 
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09/15/2011 12:30 US CPI Core Index SA AUG - - - - 225.463 

09/15/2011 12:30 US Current Account Balance 2Q -

$122.9

B 

- - -

$119.3B 09/15/2011 12:30 US Continuing Claims SEP 3 3705K - - 3717K 

09/15/2011 12:30 US Initial Jobless Claims SEP 10 411K - - 414K 

09/15/2011 12:45 US Fed's Bernanke Gives Brief 

Remarks at Risk Conference 

    

09/15/2011 12:45 US The American Enterprise Institute 

for Public Policy... 

    

09/15/2011 12:45 US The Federal Reserve Board holds a 

conference on "Regulation... 

    

09/15/2011 13:15 US Industrial Production AUG 0.10% - - 0.90% 

09/15/2011 13:15 US Capacity Utilization AUG 77.50% - - 77.50% 

09/15/2011 13:45 US Bloomberg Economic Expectations SEP - - - - -34 

09/15/2011 13:45 US Bloomberg Consumer Comfort SEP 11 - - - - -49.3 

09/15/2011 14:00 US Philadelphia Fed. SEP -15 - - -30.7 

09/15/2011 14:30 US EIA Natural Gas Storage Change SEP 9 - - - - 64 

09/15/2011 16:30 AS ECB's Stark Speaks in Vienna     

09/15/2011 17:45 US Fed's Tarullo Speaks at Systemic 

Risk Conference in Washington 

    

09/15/2011 18:00 EC Trichet Speaks at Eurofi Forum in 

Wroclaw, Poland 

    

09/16/2011 06:00 EC EU 25 New Car Registrations JUL - - - - -8.10% 

09/16/2011 06:01 EC EU 25 New Car Registrations AUG - - - - - - 

09/16/2011 08:00 EC Euro-Zone Current Account nsa JUL - - - - -3.3B 

09/16/2011 08:00 EC ECB Euro-Zone Current Account SA JUL - - - - -7.4B 

09/16/2011 09:00 EC Euro-Zone Labour Costs (YoY) 2Q - - - - 2.60% 

09/16/2011 09:00 EC Euro-Zone Trade Balance sa JUL - - - - -1.6B 

09/16/2011 09:00 EC Euro-Zone Trade Balance JUL 2.0B - - 0.9B 

09/16/2011 10:30 EC EU Finance Ministers, Central 

Bankers Meet in Wroclaw, Poland 

    

09/16/2011 12:45 US The Federal Reserve Board holds a 

conference on "Regulation... 

    

09/16/2011 13:00 US Total Net TIC Flows JUL - - - - -$29.5B 

09/16/2011 13:00 US Net Long-term TIC Flows JUL $15.0B - - $3.7B 

09/16/2011 13:55 US U. of Michigan Confidence SEP P 56.6 - - 55.7 

09/16/2011 16:00 US Flow of Funds     

09/17/2011 07:00 EC EU Finance Ministers, Central 

Bankers Meet in Wroclaw, Poland 

    

09/19/2011 09:00 EC Construction Output SA MoM JUL - - - - -1.80% 

09/19/2011 09:00 EC Construction Output WDA YoY JUL - - - - -11.30% 

09/19/2011 14:00 US NAHB Housing Market Index SEP - - - - 15 

09/20/2011 06:00 GE Producer Prices (MoM) AUG - - - - 0.70% 

09/20/2011 06:00 GE Producer Prices (YoY) AUG - - - - 5.80% 

09/20/2011 09:00 EC ZEW Survey (Econ. Sentiment) SEP - - - - -40 

09/20/2011 09:00 GE Zew Survey (Current Situation) SEP - - - - 53.5 

09/20/2011 09:00 GE ZEW Survey (Econ. Sentiment) SEP - - - - -37.6 

09/20/2011 12:30 US Housing Starts MOM% AUG -2.70% - - - - 

09/20/2011 12:30 US Building Permits MOM% AUG -1.80% - - -3.20% 

09/20/2011 12:30 US Housing Starts AUG 588K - - 604K 

09/20/2011 12:30 US Building Permits AUG 590K - - 597K 

09/20/2011 20:30 US API U.S. Crude Oil Inventories SEP 16 - - - - - - 
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09/21/2011 02:00 CH Conference Board China July 

Leading Economic Index 

    

09/21/2011 14:00 US Existing Home Sales MoM AUG -0.40% - - -3.50% 

09/21/2011 14:00 US Existing Home Sales AUG 4.65M - - 4.67M 

09/21/2011 14:30 US DOE U.S. Crude Oil Inventories SEP 16 - - - - - - 

09/21/2011 14:30 US DOE U.S. Distillate Inventory SEP 16 - - - - 709K 

09/21/2011 14:30 US DOE U.S. Gasoline Inventories SEP 16 - - - - - - 

09/21/2011 14:30 US DOE U.S. Refinery Utilization SEP 16 - - - - - - 

09/21/2011 14:30 US DOE Crude Oil Implied Demand SEP 16 - - - - - - 

09/21/2011 14:30 US DOE Distillate Implied Demand SEP 16 - - - - - - 

09/21/2011 14:30 US DOE Gasoline Implied Demand SEP 16 - - - - - - 

09/21/2011 18:15 US FOMC Rate Decision SEP 21 - - - - 0.25% 

09/22/2011 09:00 EC Industrial New Orders NSA (YoY) JUL - - - - 11.10% 

09/22/2011 09:00 EC Industrial New Orders SA (MoM) JUL - - - - -0.70% 

09/22/2011 12:30 US Initial Jobless Claims SEP 16 - - - - - - 

09/22/2011 12:30 US Continuing Claims SEP 10 - - - - - - 

09/22/2011 13:45 US Bloomberg Consumer Comfort SEP 18 - - - - - - 

09/22/2011 14:00 EC Euro-Zone Consumer Confidence SEP A - - - - -16.5 

09/22/2011 14:00 US Leading Indicators AUG 0.20% - - 0.50% 

09/22/2011 14:00 US House Price Index MoM JUL - - - - 0.90% 

09/22/2011 14:30 US EIA Natural Gas Storage Change SEP 16 - - - - - - 

09/22/2011 17:00 US U.S. to Sell 10-Year TIPS Reopening     

09/23/2011 07:30 GE PMI Manufacturing SEP A - - - - 50.9 

09/23/2011 07:30 GE PMI Services SEP A - - - - 51.1 

09/23/2011 08:00 EC PMI Composite SEP A - - - - 50.7 

09/23/2011 08:00 EC PMI Manufacturing SEP A - - - - 49 

09/23/2011 08:00 EC PMI Services SEP A - - - - 51.5 

09/23/2011 18:00 US Fed's Dudley to Speak on Panel in 

Washington 

    

09/24/2011 14:00 US International Monetary Fund-

World Bank Hold Annual Meetings 

    

09/26/2011 08:00 GE IFO - Business Climate SEP - - - - 108.7 

09/26/2011 08:00 GE IFO - Current Assessment SEP - - - - 118.1 

09/26/2011 08:00 GE IFO - Expectations SEP - - - - 100.1 

09/26/2011 12:30 US Chicago Fed Nat Activity Index AUG - - - - -0.06 

09/26/2011 12:30 US Fed's Raskin Speaks on Loan 

Servicing in Washington 

    

09/26/2011 14:00 US New Home Sales AUG - - - - 298K 

09/26/2011 14:00 US New Home Sales MoM AUG - - - - -0.70% 

09/26/2011 14:30 US Dallas Fed Manf. Activity SEP - - - - -11.4 

09/26/2011 10/04 GE Retail Sales (MoM) AUG - - - - 0.00% 

09/26/2011 10/04 GE Retail Sales (YoY) AUG - - - - -1.60% 

10-15 SEP CH Actual FDI (YoY) AUG - - - - 19.80% 

16-17 SEP EC EU Finance Ministers, Central 

Bankers Meet in Poland 

    

22-25 SEP CH HSBC Flash China Manufacturing 

PMI 

SEP - - - - 49.9 

25-28 SEP CH Leading Index AUG - - - - 102.25 
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