2023.08.16()

F7Hpt)
204 21EY 22 7Y 8¥15¢ 816 HYH| Mo '22%H|
KOSPI 2,873 2,978 2,236 2,633 = xt 2,526 11.76% 14.06% 112.93%
KOSDAQ 968 1,034 679 936 7<) 878 12.59% 16.16% 129.30%
0| =(DJIA) 30,606 36,338 33,147 35,560 35,308 34,946 11.02% 11.72% 1 5.43%
0| =(S&P500) 3,756 4,766 3,840 4,589 4,490 4,438 11.16% 13.29% 115.58%
UI'—E(NASDAQ) 12,888 15,645 10,466 14,346 13,788 13,631 11.14% 14.98% 130.24%
2 (Euro Stoxx50) 3,553 4,298 3,794 4,471 4,330 4,289 10.96% 14.09% 113.05%
--_%(FTSE1 00) 6,461 7,385 7,452 7,699 7,507 7,390 11.57% 14.02% 10.83%
£ A(DAX) 13,719 15,885 13,924 16,447 15,904 15,767 10.86% 14.13% 113.24%
A& (Nikkei 225) 27,444 28,792 26,095 33,172 32,239 31,767 1 1.46% 14.24% 121.74%
== (SHCOMP) 3,473 3,640 3,089 3,291 3,176 3,150 10.82% 14.28% 11.97%
ZZ(Hang Senq) 27,231 23,398 19,781 20,079 18,581 18,310 1 1.46% 18.81% 1 7.44%
CH2HTWI) 14,733 18,219 14,138 17,145 16,455 16,447 10.05% 14.07% 116.33%
AZSZ(MSCI EM) 1,291 1,232 956 1,047 986 982 1 0.45% 16.22% 1 2.66%
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 82152 82162 HMYUH| HETH| '22'%H|
USDKRW 1,086.3 1,188.8 1,264.5 1,274.6 (B = 1,336.9 10.45% 14.89% 15.73%
NDF(17 &) 1,085.7 1,191.1 1,261.2 1,276.3 1,336.5 1,334.6 10.14% 14.56% 15.82%
USDCNY 6.5267 6.3561 6.8986 7.1428 7.2831 7.2953 10.17% 12.14% 15.75%
JPYKRW 1,051.5 1,032.9 962.4 898.3 918.3 918.8 10.06% 12.28% 14.53%
Dollar Index 89.94 95.67 103.52 101.62 103.19 103.21 10.02% 11.56% 10.30%
EURUSD 1.222 1.137 1.070 1.100 1.091 1.092 10.17% 1 0.65% 12.05%
USDJPY 103.3 115.1 131.1 142.3 145.6 145.5 1 0.07% 12.23% 110.94%
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 7L 8¥15¢ 8216 HYUH| e 2| '22'LH|
CD91¥) 0.660 1.290 3.980 3.740 3.700 10.01%p 1 0.04%p 10.28%p
CPO1Y) 1.090 1.550 5.210 3.990 3.990 0.00%p 0.00%p 11.22%p
=X (3H) 0.976 1.798 3.722 3.681 = xt 3.712 10.03%p 10.03%p 10.01%p
SR (5H) 1.335 2.011 3.743 3.697 (7<) 3.767 10.03%p 10.07%p 10.02%p
=ZX{(104H) 1.713 2.250 3.730 3.761 3.867 10.02%p 10.11%p 10.14%p
2[AMR{(3E, AA-) 2.208 2415 5.231 4.467 4.488 10.03%p 10.02%p 1 0.74%p
% SOFR(371 ) 0.065 0.091 4,587 5.365 5.372 5.376 10.00%p 10.01%p 10.79%p
Z T/N(109) 0.913 1.510 3.875 3.959 4.191 4.211 10.02%p 10.25%p 10.34%p
% BUND(104) -0.572 -0.182 2.565 2.489 2.635 2.671 10.04%p 10.18%p 10.11%p
H JGB(10H) 0.021 0.071 0.422 0.612 0.632 0.629 1 0.00%p 10.02%p 10.21%p
1) % SOFR, = T/N, % BUNDS| 42 MY 9 2L =X|&= M gL 7|&
Commodity(Z&])
204 21EY 22 7L 8¥15¢ 8216 HYUH| e 2| '22'LH|
219 (WTI, i) 4852 75.21 80.26 81.80 83.19 80.99 1 2.64% 10.99% 10.91%
212 (Dubai, Hi &) 50.23 76.48 78.66 85.59 87.60 87.68 10.09% 1 2.44% 111.47%
212 (Brent, HYf ) 51.80 77.78 85.91 85.56 86.81 84.89 1221% 10.78% 11.19%
2(22) 1,527 1,929 1,906 2,009 1,947 1,935 10.59% 13.68% 11.53%
CRB(pt) 167.8 232.4 277.7 282.2 279.7 274.3 1 1.94% 12.79% 11.24%
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 82152 82162 HH| HETH| '222H|
o= 15.1 16.9 25.1 16.0 18.5 18.8 10.27bp 12.75bp 16.31bp
== 28.0 40.4 75.1 534 62.9 77.0 114.13bp 123.57bp 11.96bp
st= 22.0 21.3 54.9 25.7 28.8 30.2 1 1.35bp 1 4.46bp 1 24.75bp
)CDSe| MY ol FY $A& H FAY I|E
2|30l RIIEH EXHEZ-ES : T, US-THW : AF)
A 2233 23d= 78S 8AS 88142 8el16¥ Ay e H| 3(%)
IAL -6.8 +10.0 -2.0 -0.3 -1,202 -14 6,411,751 (31.5)
FAELH 42 -0.5 +2.8 -1.1 -1,323 -1,612 374,527 (8.6)
A -11.0 +9.5 +0.8 -14 -2,525 -1,626 6,786,277 (27.5)
XA 22493 234 723 8qZ 814 8216 T of H| (%)
=027 &2t 52 0jZeh +69.3 +62.8 +7.1 +3.9 +2,447 +11,203 2,423,889 (9.7
TN E =01 +5.9 -0.6 -3.2 -3.2 -7.181 -2.591
1) =0 F4 01 A2 KOSCOM AZHMZ LY 7IF, 16:00 $X), 2) 2/=0 M3 =0 SHS HEHA ZH 7|F(16:00 #X)
3) Tol Ol HjES M Y J|E, FAI &Y O b|F| AL ETFE iorom oG, KR | D Y OHY|ASHE S HHAl 2,412,1899/ 8l
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