olol AR S 2023.08.29(2H
7Hpt)
204 21EY 22 7Y 828 8329 HYH| Mo '22%H|
KOSPI 2,873 2,978 2,236 2,633 2,543 2,552 10.34% 13.05% 114.12%
KOSDAQ 968 1,034 679 936 909 916 10.75% 12.11% 134.88%
0| =(DJIA) 30,606 36,338 33,147 35,560 34,347 34,560 10.62% 12.81% 14.26%
0| =(S&P500) 3,756 4,766 3,840 4,589 4,406 4,433 10.63% 13.39% 115.47%
UI'—E(NASDAQ) 12,888 15,645 10,466 14,346 13,591 13,705 10.84% 1 4.47% 130.94%
2 (Euro Stoxx50) 3,553 4,298 3,794 4,471 4,236 4,294 11.36% 13.97% 113.18%
=‘¢(FTSE100) 6,461 7,385 7,452 7,699 7,339 B 0.00% 14.69% 11.52%
£ A(DAX) 13,719 15,885 13,924 16,447 15,632 15,793 11.03% 13.98% 113.42%
A& (Nikkei 225) 27,444 28,792 26,095 33,172 32,170 32,227 10.18% 12.85% 123.50%
== (SHCOMP) 3,473 3,640 3,089 3,291 3,099 3,136 11.20% 1471% 11.51%
ZZ(Hang Senq) 27,231 23,398 19,781 20,079 18,131 18,470 11.87% 18.02% 1 6.63%
CH2HTWI) 14,733 18,219 14,138 17,145 16,509 16,624 10.69% 13.04% 117.58%
ASZMSCI EM) 1,291 1,232 956 1,047 971 978 10.73% 16.57% 12.27%
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
20T 2149L 22T 7Y 82282 82292 MH| HE 2| '222H|
USDKRW 1,086.3 1,188.8 1,264.5 1,274.6 1,323.4 1,321.9 10.11% 13.71% 1 4.54%
NDF(17 &) 1,085.7 1,191.1 1,261.2 1,276.3 1,322.1 1,320.4 10.13% 13.45% 14.70%
USDCNY 6.5267 6.3561 6.8986 7.1428 7.2905 7.2908 10.00% 12.07% 15.69%
JPYKRW 1,051.5 1,032.9 962.4 898.3 903.6 903.3 10.04% 10.55% 16.14%
Dollar Index 89.94 95.67 103.52 101.62 104.08 104.06 10.02% 12.40% 10.52%
EURUSD 1.222 1.137 1.070 1.100 1.082 1.081 10.05% 1 1.65% 11.03%
USDJPY 103.3 115.1 131.1 142.3 146.5 146.4 1 0.08% 12.90% 111.67%
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 828y 8329 HYUH| e 2| '22%H|
CD91¥) 0.660 1.290 3.980 3.740 3.690 3.690 0.00%p 1 0.05%p 10.29%p
CPO1Y) 1.090 1.550 5.210 3.990 3.990 3.990 0.00%p 0.00%p 11.22%p
=03 H) 0.976 1.798 3.722 3.681 3.759 3.740 10.02%p 10.06%p 10.02%p
=0l (5H) 1.335 2.011 3.743 3.697 3.796 3.776 10.02%p 10.08%p 10.03%p
ZxH(109) 1.713 2.250 3.730 3.761 3.872 3.844 10.03%p 10.08%p 10.11%p
2[AMR{(3E, AA-) 2.208 2415 5.231 4.467 4.524 4.503 10.02%p 10.04%p 10.73%p
% SOFR(37HE) 0.065 0.091 4,587 5.365 5.404 5.417 10.01%p 10.05%p 10.83%p
% T/N(10) 0.913 1.510 3.875 3.959 4.235 4.202 1 0.03%p 10.24%p 10.33%p
% BUND(104) -0.572 -0.182 2.565 2.489 2.559 2.561 10.00%p 10.07%p 1 0.00%p
H JGB(10) 0.021 0.071 0.422 0.612 0.664 0.653 10.01%p 1 0.04%p 10.23%p
1) % SOFR, £ T/N, % BUNDS| 29 Y 9l 39 +X|= H Al 7|F
Commodity(Z&])
204 21EY 22 7Y 828y 8329 HYUH| e 2| '22%H|
212 (WTI, i E) 4852 75.21 80.26 81.80 79.83 80.10 10.34% 12.08% 10.20%
212 (Dubai, HI &) 50.23 76.48 78.66 85.59 86.32 86.49 10.20% 11.05% 19.95%
212 (Brent, Hi &) 51.80 77.78 85.91 85.56 84.48 84.42 10.07% 11.33% 11.73%
2(22) 1,527 1,929 1,906 2,009 1,940 1,947 10.36% 13.11% 12.14%
CRB(pt) 167.8 232.4 277.7 282.2 278.2 278.6 10.16% 11.25% 10.32%
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 82282 82292 HH| HETH| '22'LH|
o= 15.1 16.9 25.1 16.0 23.0 22.5 1 0.48bp 16.51bp } 2.54bp
== 28.0 404 75.1 53.4 82.0 81.6 1 0.46bp 128.15bp 1 6.54bp
st= 22.0 21.3 54.9 25.7 34.0 33.3 10.71bp 1 7.54bp 121.67bp
1) CDsel HY o Y £A= H AAY 7|F
2|30l RIIEH EXHEZ-ES : T, US-THW : AF)
A 2233 23d= 78S 8AS 82282 8E29¢ Ay e H| 3(%)
[l -6.8 +9.6 -2.0 -0.7 -135 -1,610 6,347,296 (31.5)
IAE -4.2 +0.0 +2.8 -0.5 +1,172 +1,313 381,406 (8.7
A -11.0 +9.7 +0.8 -1.2 +1,037 -297 6,728,703 (27.4)
XA 2295 2393 723 8qZ 8228 8229 T of H| (%)
=027 &2t 52 0jZeh +69.3 +66.8 +7.1 +7.9 +2,465 +1,008 2,425,097 (9.8)
=M= =01 +5.9 +1.0 -3.2 -1.6 +9,597 +2.321
1) 2=l FA =0i FUYS KOSCOM XZHMAY 7IF, 16:00 TiAY), 2) 2= A =05 U2 AT A AN 7|F(16:00 HXH)
3) Tol Ol HjES M Y J|E, FAI &Y O b|F| AL ETFE i"‘OF@I oG, KR | D Y OHY|ASHE S HHAl 2,425,097 2
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