2023.08.10(%)

F7Hpt)
204 21EY 22 7Y 839y 8¥10Y HYH| Mo '22%H|
KOSPI 2,873 2,978 2,236 2,633 2,605 2,602 10.14% 11.18% 116.33%
KOSDAQ 968 1,034 679 936 909 911 10.25% 1 2.64% 134.15%
0| =(DJIA) 30,606 36,338 33,147 35,560 35,314 35,123 1 0.54% 11.23% 15.96%
0| =(S&P500) 3,756 4,766 3,840 4,589 4,499 4,468 10.70% 1 2.64% 116.36%
UI'—E(NASDAQ) 12,888 15,645 10,466 14,346 13,884 13,722 11.17% 1 4.35% 131.10%
2 (Euro Stoxx50) 3,553 4,298 3,794 4,471 4,289 4,317 10.66% 1 3.44% 113.81%
--_%(FTSE100) 6,461 7,385 7,452 7,699 7,527 7,587 10.80% 1 1.46% 11.82%
£ 2 (DAX) 13,719 15,885 13,924 16,447 15,775 15,853 10.49% 13.61% 113.85%
A& (Nikkei 225) 27,444 28,792 26,095 33,172 32,204 32,474 10.84% 1211% 124.45%
== (SHCOMP) 3,473 3,640 3,089 3,291 3,244 3,255 10.31% 11.11% 15.35%
ZZ(Hang Senq) 27,231 23,398 19,781 20,079 19,246 19,254 10.04% 1411% 1 2.66%
CHEHTWI) 14,733 18,219 14,138 17,145 16,871 16,635 1 1.40% 12.98% 117.66%
ASZMSCI EM) 1,291 1,232 956 1,047 1,004 1,008 1047% 13.68% 1 5.44%
1) MY 9 Y 17.00 S, 2) 0|, |2, 7, 5L FIH L USF X9 MY A FY FX= ™ YL 7IF, 3) MSCI EM2 MSCI Emerging Market Index
s
204 1A% 221 AT 7Y 82l 82102 MH| HE 2| '222H|
USDKRW 1,086.3 1,188.8 1,264.5 1,274.6 1,315.7 1,316.0 10.02% 13.25% 14.07%
NDF(17 &) 1,085.7 1,191.1 1,261.2 1,276.3 1,313.0 1,312.3 1 0.06% 12.81% 14.05%
USDCNY 6.5267 6.3561 6.8986 7.1428 7.2100 7.2109 10.01% 10.95% 14.53%
JPYKRW 1,051.5 1,032.9 962.4 898.3 913.9 913.1 10.09% 1 1.64% 15.12%
Dollar Index 89.94 95.67 103.52 101.62 102.53 102.49 10.04% 10.85% 1 1.00%
EURUSD 1.222 1.137 1.070 1.100 1.098 1.101 10.32% 10.14% 12.86%
USDJPY 103.3 115.1 131.1 142.3 143.7 143.9 10.13% 11.13% 19.75%
1) JPYKRW= 100 7| &, 2)Dollar Index2| M X Y #=Xl= & LY 7IF, 3) USDCNY, EURUSD, USDIPYE SEE 7IF, 16:00 HH
=21(%)
204 21EY 22 7Y 829y 810 HYUH| e 2| '22%H|
CD91¥) 0.660 1.290 3.980 3.740 3.700 3.700 0.00%p 1 0.04%p 10.28%p
CPO1Y) 1.090 1.550 5.210 3.990 3.990 3.990 0.00%p 0.00%p 11.22%p
=0X{(3H) 0.976 1.798 3.722 3.681 3.672 3.687 10.01%p 10.01%p 1 0.04%p
=OX{(5H) 1.335 2.011 3.743 3.697 3.691 3.709 10.02%p 10.01%p 10.03%p
=ZX{(104H) 1.713 2.250 3.730 3.761 3.774 3.786 10.01%p 10.02%p 10.06%p
ZIAMR(3H, AA-) 2.208 2415 5.231 4467 4448 4.464 10.02%p 1 0.00%p 10.77%p
% SOFR(371 ) 0.065 0.091 4,587 5.365 5.365 5.367 1 0.00%p 10.00%p 10.78%p
£ T/N(10H) 0.913 1.510 3.875 3.959 4.022 4.008 10.01%p 10.05%p 10.13%p
% BUND(104) -0.572 -0.182 2.565 2.489 2.465 2.495 10.03%p 10.01%p 1 0.07%p
H JGB(10H) 0.021 0.071 0.422 0.612 0.584 0.586 1 0.00%p 1 0.03%p 10.16%p
1) % SOFR, £ T/N, % BUNDS| 29 Y 9l 39 +X|= H Al 7|F
Commodity(Z&])
204 21EY 22 7Y 829y 810 HYUH| e 2| '22%H|
212 (WTI, i E) 4852 75.21 80.26 81.80 82.92 84.40 11.78% 13.18% 15.16%
212 (Dubai, HI &) 50.23 76.48 78.66 85.59 86.26 89.16 13.36% 14.17% 113.35%
212 (Brent, Hi &) 51.80 77.78 85.91 85.56 86.17 87.55 11.60% 12.33% 11.91%
2(22) 1,527 1,929 1,906 2,009 1,960 1,951 10.47% 12.92% 12.33%
CRB(pt) 167.8 232.4 277.7 282.2 279.2 282.0 11.01% 1 0.05% 11.55%
1) Commodity2] M 9 2L X © FHY 7|F, 2) CRBE Commodity Research Bureau?t 2 ESI= AEX|$
CDS Premium(bp)
20T PALEET 221 7Y 8l 82102 HH| HETH| '22'LH|
o= 15.1 16.9 25.1 16.0 17.0 17.0 1 0.01bp 11.01bp 1 8.04bp
== 28.0 404 75.1 53.4 58.8 59.6 10.79bp 1 6.19bp 1 15.42bp
st= 22.0 21.3 54.9 25.7 27.9 28.1 10.20bp 1 2.37bp 1 26.83bp
1) CDsel HY o Y £A= H AAY 7|F
2|30l RIIEH EXHEZ-ES : T, US-THW : AF)
A '22d= 23d= 78S 8AS 8Elogd 8g10e Ay e H| 3(%)
[l -6.8 +10.3 -2.0 +0.0 +3,657 -2,319 6,524,130 (31.6)
IAE -4.2 -0.2 +2.8 -0.7 +2,546 -982 382,792 (8.7
A -11.0 +10.1 +0.8 -0.7 +6,203 -3,301 6,906,922 (27.6)
XA 2295 2393 723 8qZ 8El9Y 8210 T of H| (%)
=027 &2t 52 0jZeh +69.3 +60.8 +7.1 +1.9 +343 -547 2,422,799 (9.8)
=M= =01 +5.9 +1.5 -3.2 -1.1 -4.518 +315
1) Q=0 FA 2012 2HE KOSCOM ARHZ Y 7IF, 1600 SAN), 2) =0 M =015 FHS S ZH 7I=(16:00 HH)
3) Tol Ol HjES M Y J|E, FAI &Y O b|F| AL ETFE iorom oG, KR | D Y OHY|ASHE S HHAl 2,422,799 2l
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