2023.12.08(3)

F7Hpt)
20T 21T 22 3% R 1287 128 HH| HETH| '22'LH|
KOSPI 2,873 2,978 2,236 2,535 2,492 2,518 11.03% 1 0.69% 112.58%
KOSDAQ 968 1,034 679 832 813 830 12.11% 10.16% 122.24%
0| =(DJIA) 30,606 36,338 33,147 35,951 36,054 36,117 10.17% 10.46% 18.96%
0| =(S&P500) 3,756 4,766 3,840 4,568 4,549 4,586 10.80% 10.39% 119.43%
UI--_%(NASDAQ) 12,888 15,645 10,466 14,226 14,147 14,340 11.37% 10.80% 137.01%
2 (Euro Stoxx50) 3,553 4,298 3,794 4,382 4,483 4,474 10.21% 12.08% 117.93%
--_%(FTSE100) 6,461 7,385 7,452 7,454 7,515 7,514 10.02% 10.80% 10.83%
£ A(DAX) 13,719 15,885 13,924 16,215 16,656 16,629 10.16% 12.55% 119.43%
A& (Nikkei 225) 27,444 28,792 26,095 33,487 32,858 32,308 1 1.68% 13.52% 123.81%
== (SHCOMP) 3,473 3,640 3,089 3,030 2,966 2,970 10.11% 11.98% 13.87%
ZZ(Hang Senq) 27,231 23,398 19,781 17,043 16,346 16,338 10.05% 14.13% 117.41%
CH2HTWI) 14,733 18,219 14,138 17,434 17,279 17,384 10.61% 10.29% 122.96%
AZSZ(MSCI EM) 1,291 1,232 956 987 975 970 1 0.50% 11.72% 1 1.44%
1) HY U FL17.00 X, 2) 0=, G2, =2, 5L FIH L AUSF X5 MY X FY X M YUY 7|F, 3) MSCI EM2 MSCI Emerging Market Index
s
204 1A% 221 AT R 1287 1288 HMYUH| HE 2| '22'%H|
USDKRW 1,086.3 1,188.8 1,264.5 1,290.0 1,325.3 1,306.8 1 1.40% 11.30% 13.35%
NDF(17 &) 1,085.7 1,191.1 1,261.2 1,298.6 1,312.1 1,307.6 10.34% 10.69% 13.68%
USDCNY 6.5267 6.3561 6.8986 7.1363 7.1510 7.1603 10.13% 10.34% 13.79%
JPYKRW 1,051.5 1,032.9 962.4 877.8 911.9 908.8 10.34% 13.54% 1557%
Dollar Index 89.94 95.67 103.52 102.77 104.15 103.54 10.59% 10.76% 10.02%
EURUSD 1.222 1.137 1.070 1.089 1.079 1.078 10.14% 10.99% 10.70%
USDJPY 103.3 115.1 131.1 148.2 144.1 144.1 1 0.03% 12.78% 19.88%
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 1MEL 1287 1288 HYUH| e 2| '22%H|
CD91¥) 0.660 1.290 3.980 3.840 3.840 3.840 0.00%p 0.00%p 10.14%p
CPO1Y) 1.090 1.550 5.210 4310 4310 4.310 0.00%p 0.00%p 1 0.90%p
=X (3H) 0.976 1.798 3.722 3.583 3.511 3.461 1 0.05%p 10.12%p 10.26%p
=OX{(5H) 1.335 2.011 3.743 3.621 3.520 3.479 1 0.04%p 10.14%p 10.26%p
=ZX{(104H) 1.713 2.250 3.730 3.699 3.576 3.534 1 0.04%p 10.17%p 10.20%p
2[AMR{(3E, AA-) 2.208 2415 5.231 4319 4.211 4.167 1 0.04%p 10.15%p 1 1.06%p
% SOFR(371 ) 0.065 0.091 4,587 5.369 5.380 5.372 10.01%p 10.00%p 10.78%p
% T/N(10) 0.913 1.510 3.875 4326 4.104 4.150 10.05%p 10.18%p 10.27%p
% BUND(104) -0.572 -0.182 2.565 2.445 2.198 2.189 10.01%p 1 0.26%p 1 0.38%p
H JGB(10H) 0.021 0.071 0.422 0.672 0.758 0.767 10.01%p 10.10%p 10.35%p
1) % SOFR, = T/N, % BUNDS| 42 MY 9 2L =X|&= M gL 7|&
Commodity(Z&])
204 21EY 22 1MEL 1287 1288 HYUH| e 2| '22%H|
219 (WTI, i) 4852 75.21 80.26 75.96 69.38 69.34 10.06% 18.72% 113.61%
212 (Dubai, Hi &) 50.23 76.48 78.66 84.25 76.91 75.02 1 2.46% 110.96% 14.63%
212 (Brent, Hi &) 51.80 77.78 85.91 82.83 74.30 74.05 10.34% 110.60% 113.81%
2(22) 1,527 1,929 1,921 2,057 2,048 2,046 10.07% 10.52% 16.53%
CRB(pt) 167.8 232.4 277.7 273.6 259.7 260.7 10.42% 1471% 16.12%
1) Commodity2] M 9 2L X © FHY 7|F, 2) CRBE Commodity Research Bureau?t 2 ESI= AEX|$
CDS Premium(bp)
20T PALEET 221 Mgy 1287 1288 HH| HETH| '22'%H|
%3 15.1 16.9 25.1 25.5 25.4 25.5 10.07bp 1 0.02bp 1 0.44bp
= 28.0 40.4 75.1 60.1 62.6 62.4 1 0.20bp 12.33bp 112.67bp
st= 22.0 21.3 54.9 28.6 28.2 27.9 1 0.36bp 1 0.75bp 1 27.06bp
)CDSe| MY ol FY $A& H FAY I|E
2|30l RIIEH EXHEZ-ES : T, US-THW : AF)
FAl '22d= 23d= 1MYs 1283 1287 1288 Ay e H| 3(%)
3 zﬁl -6.8 +8.6 +3.0 +0.2 +361 +2,038 6,424,146 (32.2)
IAE 42 +0.4 +13 +0.1 -1,544 +1,895 356,041 (8.8)
A -11.0 +9.0 +4.3 +0.3 -1,183 +3,933 6,780,187 (28.3)
A 22493 PELEES 1MEsa 1283 1287 12E88Y T+ of H| (%)
2002507 | AlsH 52 O)ztot +69.3 +87.1 +4.8 +0.6 +5,080 +1,607 2,443,61 (9.8)
2N E FOHSEEHME10EHME) +5.9 +8.3 +1 9 +6.1 +6.176 -295
2= 2L KOSCOM XLE HI’“" 7|, 16:00 oiIH 2|%°I Py QIIIH Z£(16:00 & xH)




