2023.09.07(F)

F7Hpt)
204 21EY 22 7Y 986 98l7¢ HYH| Mo '22%H|
KOSPI 2,873 2,978 2,236 2,633 2,563 2,548 1 0.59% 13.20% 113.94%
KOSDAQ 968 1,034 679 936 918 906 11.26% 13.16% 133.43%
0| =(DJIA) 30,606 36,338 33,147 35,560 34,642 34,443 10.57% 13.14% 13.91%
0| =(S&P500) 3,756 4,766 3,840 4,589 4,497 4,465 10.70% 12.69% 116.30%
UI'—E(NASDAQ) 12,888 15,645 10,466 14,346 14,021 13,872 1 1.06% 13.30% 132.54%
2 (Euro Stoxx50) 3,553 4,298 3,794 4,471 4,269 4,238 10.72% 1521% 111.72%
--_%(FTSE100) 6,461 7,385 7,452 7,699 7,438 7,426 10.16% }3.55% 10.34%
£ A(DAX) 13,719 15,885 13,924 16,447 15,772 15,741 10.19% 14.29% 113.06%
A& (Nikkei 225) 27,444 28,792 26,095 33,172 33,241 32,991 10.75% 10.55% 126.43%
== (SHCOMP) 3,473 3,640 3,089 3,291 3,158 3,122 11.13% 15.13% 11.07%
ZZ(Hang Senqg) 27,231 23,398 19,781 20,079 18,450 18,202 11.34% 19.35% 17.98%
CH2HTWI) 14,733 18,219 14,138 17,145 16,738 16,619 10.71% 13.07% 117.55%
ASZMSCI EM) 1,291 1,232 956 1,047 986 981 1 0.45% 16.26% 12.62%
1) HEY A FY17.00 HH, 2) 0F, 92, T, SL Tt L AST A5 BY X 2Y 2A= A FYY 7|F, 3) MSCl EMS MSCI Emerging Market Index
s
20T 2149L 22T 7Y 9gl6 9H7Y MH| HE 2| '222H|
USDKRW 1,086.3 1,188.8 1,264.5 1,274.6 1,330.5 1,335.4 10.37% 1477% 15.61%
NDF(17 &) 1,085.7 1,191.1 1,261.2 1,276.3 1,3324 1,334.3 10.14% 1 4.54% 15.79%
USDCNY 6.5267 6.3561 6.8986 7.1428 73172 7.3260 10.12% 12.56% 16.20%
JPYKRW 1,051.5 1,032.9 962.4 898.3 903.8 906.2 10.27% 10.88% 1 5.84%
Dollar Index 89.94 95.67 103.52 101.62 104.81 104.86 10.05% 13.19% 11.29%
EURUSD 1.222 1.137 1.070 1.100 1.073 1.071 10.16% 12.59% 10.06%
USDJPY 103.3 115.1 131.1 142.3 147.7 147.4 10.16% 13.61% 112.43%
1) JPYKRW= 100 7| &, 2)Dollar Index2| M X Y #=Xl= & LY 7IF, 3) USDCNY, EURUSD, USDIPYE SEE 7IF, 16:00 HH
=2|(%)
204y 214y 224y 7HL 9ged 9g7Y HYH| NEEC 224 |
CD(O1Y) 0.660 1.290 3.980 3.740 3.710 3.720 10.01%p 10.02%p 10.26%p
CP(91Y) 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 3.765 3.847 10.08%p 10.17%p 10.13%p
=OX{(5H) 1.335 2.011 3.743 3.697 3.816 3.893 10.08%p 10.20%p 10.15%p
=ZX{(104H) 1.713 2.250 3.730 3.761 3.893 3.969 10.08%p 10.21%p 10.24%p
2[AMR{(3E, AA-) 2.208 2415 5.231 4.467 4.521 4.599 10.08%p 10.13%p 10.63%p
% SOFR(371 ) 0.065 0.091 4.587 5.365 5.391 5.398 10.01%p 10.03%p 10.81%p
% T/N(10) 0.913 1.510 3.875 3.959 4.260 4.280 10.02%p 10.32%p 1 0.40%p
% BUND(104) -0.572 -0.182 2.565 2.489 2.610 2.652 10.04%p 10.16%p 10.09%p
H JGB(10H) 0.021 0.071 0.422 0.612 0.660 0.657 1 0.00%p 1 0.05%p 10.24%p
1) % SOFR, £ T/N, % BUNDS| 29 Y 9l 39 +X|= H Al 7|F
Commodity(Z&])
204 21EY 22 7L 986 98l7¢ HYUH| e 2| '22'LH|
212 (WTI, i E) 4852 75.21 80.26 81.80 86.69 87.54 10.98% 17.02% 19.07%
212 (Dubai, HI &) 50.23 76.48 78.66 85.59 90.45 91.22 10.85% 16.58% 115.97%
212 (Brent, Hi &) 51.80 77.78 85.91 85.56 90.04 90.60 10.62% 15.89% 1 5.46%
2(22) 1,527 1,929 1,906 2,009 1,953 1,944 10.43% 13.24% 12.00%
CRB(pt) 167.8 232.4 277.7 282.2 284.9 284.7 10.07% 10.91% 12.52%
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 9gl6 9gl7¢d HH| HETH| '22'LH|
o= 15.1 16.9 25.1 16.0 21.0 21.0 10.01bp 15.02bp 1 4.04bp
== 28.0 404 75.1 53.4 715 72.0 10.55bp 118.61bp 13.01bp
st= 22.0 21.3 54.9 25.7 31.6 31.3 1 0.37bp 1 5.54bp 1 23.66bp
1) CDsel HY o Y £A= H AAY 7|F
2|30l RIIEH EXHEZ-ES : T, US-THW : AF)
A '224F 2349S 78S 8AS 986 9El7Y Ay e H| 3(%)
[l -6.8 +10.3 -2.0 -0.9 -693 -59 6,491,638 (31.9)
IAE -4.2 +04 +2.8 +0.2 -75 -1,368 386,385 (8.7
A -11.0 +10.7 +0.8 -0.8 -769 -1,427 6,878,022 (27.8)
XA 2295 2393 723 8qZ 986 9El7¢Y T of H| (%)
=027 &2t 52 0jZeh +69.3 +70.2 +7.1 +2.2 +53 +9,798 2,436,086 (9.8)
=M= =01 +5.9 -0.4 -3.2 -0.1 -5.989 -25.967
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"‘o}ﬂl HG, KA THAO| A T DHY|ABHE S BHGIA| 2,436,086 2
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