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=0| ol
HAA|E =90 odA (0, X& 2|7 0f%)

68 122 (&) ol o/
P HOHEY, U2 27 A
*OECD Z7|/ 4R
*[12~13]HYEGL(2LE) +20F Al
HY 7| Al >F(4E) 7.3% -0.7%
08:50 U=
L2t 4= (58) 2.2% 2.1%
: : = = 59= YF
:40~11: St
10:40~11:00 ot= [19,0002{%]]
15:00 2= S+, 4Y) 34.7%
=3 67 EE Y
00:30(9)
=2 3¢ = Y
Ol= =2 3ME= Y&
02:00
=2 1049 S Y&
03:00 UM E2(5E) -$91.5(19) -$52.5(44)

o [ e s i [ on [
Dollarindex| 97.332| 97.500| 97.145| 97.358 0.440 0.45] 96.966| 97.088, 98514 99.652
EUR/USD 1.1214 1.1237 1.1166 1.1191 ] -0.0023 -0.21 1.1239 1.1192 1.0914 1.0768
GBP/USD 1.2957 1.2958 1.2636 1.2738| -0.0217 -1.68 1.2864 1.2882 1.2856 1.2630
USD/CAD 1.3506 1.3540 1.3423 1.3470| -0.0036 -0.27 1.3482 1.3476 1.3533 1.3419
UsD/IPY 110.02 110.81 109.77 110.63 0.62 0.56 109.98 110.81 111.08 111.87
EUR/JIPY 123.39 123.86 122.82 123.51 0.12 0.10 123.48 124.36 122.08 121.07
GBP/JIPY 142.56 142.59 139.54 140.62 -1.93 -1.36 141.47 142.75 142.82 141.27
AUD/IPY 83.04 83.40 82.65 83.09 0.04 0.06 82.85 82.80 83.02 84.46

(&2 : Bloomberg, KRAE)
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792 4583 0.19 0.42 KOSPI 2.381.69 18.12 0.77
-HAES BYES): 4815 0.29 0.61 KOSPI200 309.38 313 1.02
- BDL 849 25 3.03 KOSPI200(M2)(0FZh) 309.90 1.90 0.62
- HOTIA (72E): 3.039 0.011 0.36 KOSDAQ 674.15 418 0.62
-3 BE=): 1,271.40 -8.10 -0.63 CHeAr 21.271.97 89.44 0.42
-2 (7E=): 17.223 -0.191 -1.10 LB S 6.207.918 -113.85 -1.80
- 3a (748) 264.95 4.00 153 S&P500 243177 -2.02 -0.08
- 72 G7HE, LME): 5,729.50 108.50 193 Russell 2000 1.421.707 6.10 0.43
- Oted (371, LME): 2,467.00 20.00 0.82 LatAm|of Bre | 1.090.0494 -48.20 -4.23
- S (78 =) 387.75 2.00 0.52 NIKKEI225 20.013.26 104.00 0.52
- g (722): 44575 -3.50 -0.78 E2-3M4H (HSCE) 10,592.17 -57.73 -0.54
S OE 722) 94150 3.50 037 Z2-CSI300(312] 2| 4) 3,576.17 15.19 043
Am 2y 126.55 020 016 T2 S&P/ASX200 5715.462 0.67 0.01
- o{olEl A 97.358 0.440 0.45 QI AJOF JKSE 5.675.523 -27.40 -0.48
- EUR/USD: 1.1191 -0.0023 -0.21 ShangHai £& (SSEC) 3.158.40 8.07 0.26
- USD/JPY: 110.63 0.62 0.56 2{A|Ot RTSI 1.041.49 2.99 0.29
- GBP/USD: 1.2738 -0.0217 -1.68 21 Bombey 31.262.06 4870 016

Sensitive30 ' : . :
- AUD/USD: 0.7535 -0.0013 -0.17
=2t2! BoVESPA 62.210.56 -545.01 -0.87
- USD/BRL: 3.2780 0.0166 0.51
EURO STOXX50 3.586.65 2277 0.64
- USD/CNH: 6.7863 0.0039 0.06
%= FTSE 100 7.527.33 77.35 1.04
*KTB (3Y) A2 109.66 0.02 0.02
Z24A CAC 40 5.299.71 3547 0.67
Y) M2 ’ -0, -0,
*KTB (10Y) 12 12546 001 001 =9I DAX 30 12.815.72 102.14 0.80
CD2z (91Y 1.380 0.000 0.00
lo12) o|tz|ot MIB 21.122.42 80.01 038
TR 3 1.632 -0.005 -0.31
=4 A9l IBEX-35 10.978.30 25.20 0.23
T 104 2173 0.000 0.00 )
= 2L alA Z3t 782.10 0.39
sazaan | wron | oo Wuees
o2 2uEs 1.339 1.70 E-Mini S&P500 (CME) 2,430.50 -2.00 -0.08
NERIEE 1768 180 NIKKEI225 (SGX) 19,950.00 -20.00 -0.10
o= 1042 2202 120 FTSE China A50 (SGX) 11,300.00 85.00 0.76
oj= 3042 2.857 0.40
E92H8 -0.729 0.60
- Fo ME AU =2 Fo ME 7HHHSE =9
=2 10uE 0.264 — RGN T
TR EE-] -0.104 -0.30 E-mini 1
1 <&PE00 1,580,065 A50 0.76
Az 1043 0.056 -1.30
HAHE (=) 37t 3 GOLD 212190 3 WTI 042
2R TR (@21 L0 i B EURO FX 197,731 4 EURO FX -0.21
5YR T-Note 32 £) 118%23 % -0*01 % 5 5 E-mini :
A50 191,442 SR 0.08
10YR T-Note 32 =) 126%21 -0%01 ¥
US T-Bond (322) 155*17 -0%01
Ultra US T-Bond (32 2) 166*11 0*04 (23] : Bloomberg, KRAZ)

(€2 nAY, 0] HE HO[E] ALE)
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() SE{ols A (ay) EUR/USD (za)  Crude Oil (}8
65
104 1.18
102 55
100 113 5
98
% 1.08 35
3‘2‘ 103 4+ 25 . . . .
16/6 16/8 16/1016/12 172 17/4 16/6 16/8 16/1016/12 17/2 17/4 16/9 16/11 17/1 17/3 17/
=7} 97.358 =71 1.1191 =7} 4583
CHH|  +0.440 £S2t& +045% | C§H| -0.0023 =at& -021% gl +0.19 =22 +0.42%
SOYBEAN (C{ ) ® SGX FTSE CHINA A50 ® VIX
1,200 14,000 40
1,100 12,000 30
1,000 20
900 10,000 10
800 . . . . 8,000 - . . . . . . 0 - : : : .
16/9 16/11 17/1 17/3 17/5 16/6 16/8 16/10 16/12 17/2 17/4 17/6 16/10 16/12  17/2 17/4  17/6
=7} 94150 =7} 11,300.00 =7} 9.46
CHH|  +3.50 s2t2 +037% [HH| +85.00 S22 +0.76% ChH| -0.70
(=13
%  O2H 1042 22| @ GOLD (2) ) S&P 500
1,400 2,200
24
1,300 2,100
2.1
18 1,200 2,000
15 1,100 1,900
12 + . . . . 1,000 4 . . . . . ) 1,800 . . . .
16/10 16/12 17/2 17/4 17/6 16/6 16/8 16/1016/12 17/2 17/4 17/6 16/9 16/11 17/1 17/3 17/5
=7} 2.202 =7} 1,271.40 =7} 2,431.77
CHH| +1.20bp CHd| -8.10 S2E -0.63% CH] -2.02 S2t8 -0.09%
(p)  MSCI O|HHO}ZUX| = ® MSCl Z3X|+ ®) MSCI ot= X| =
44 55 60
40 50 55
36 45 50
32 40 45
28 T T T T T 35 T T T T T 40 T T T T T
16/10 16/12 17/2 17/4 17/6 16/10  16/12 17/2 17/4 17/6 16/10 16/12 17/2 17/4 17/6
=7} 4161 =7} 5591 =7} 67.94
CHH|  -0.32 satg2 -0.77% CHH| +0.11 =22 +0.20% CHH|  -0.35 =22 -0.52%
(£*{: Bloomberg, KRM2)
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THE KR DAILY
KOSPI - 2 (2014 34 : 2ghal)
7l
L2} 7t 2=l 74l e
3 L ! Ap2 =
2017-06-09 2,381.69 146,208 -176,406 -30,721 53,469 -3,818 42,085 7,661 -15,097
2017-06-08 2,363.57 283,543 97,893 -453,586 -248,811 3,399 -29,599 -81,032 -15,789
2017-06-07 | 236014 114,853 126514  -296,715 -87,823 -19,557 -19,989 -443 -38,797
2017-06-05 |  2,368.62 274,013 4255|  -327,809 -70,919 -21,667 -59,785 11,309 -6,297
2017-06-02 2,371.72 447,498 -240,697 -251,040 -80,321 6,901 -6,361 10,004 -27,334
KOSPI 200 M= - 24 (A|2F)
712
2zt = o=l el 7|2
=4 23 4 =
2017-06-09 309.90 3,057 -971 -3,210 -4,420 759 -2 242
2017-06-08 306.75 1,978 -2,125 -2,751 473 =702 -660 -498
2017-06-07 305.50 -1,695 2,821 -1,716 897 -351 -1,842 -59
2017-06-05 307.70 -3,938 2,632 1,227 1,234 416 =723 -28
2017-06-02 307.85 5454 -3,563 -1,680 -4,148 231 1,685 -162
87| 0|% =X 3,057 -971 -3,210 -4,420 759 2 242

KOSPI200 Z (&0l =

OH .

U2t E s 2|=¢l 7i2 7|2 A Q|=el il 7|2
2017-06-09 309.38 3,217 6713 -6,509 3,982 -3,631 348
2017-06-08 306.25 6,939 -1,479 6,865 2,408 -2,453 1,575
2017-06-07 305.68 -1,951 -1,518 3,415 -1,205 826 497
2017-06-05 307.33 -11,977 5932 -960 6,644 -1,435 1,265
2017-06-02 307.83 -26,378 25,655 3,873 3,744 -4,270 45

0t7| 2 o] £ X 3,217 6,713 -6,509 3,982 -3,631 348

3d M E (KTB) - LH (72F)
7|2
L2} = e|=¢l 7l 7|2
=3 23 g4 =
2017-06-09 109.66 2,037 5 -1,831 -1,926 673 1,408 -2,703
2017-06-08 109.64 4,410 -141 -4,553 -7,215 16 -1,151 3,777
2017-06-07 109.69 4,787 119 -5,041 -16,145 -66 715 10,398
2017-06-05 109.70 7,722 20 -7,837 -6,880 -740 -275 389
2017-06-02 109.65 8,191 -13 -7,925 -5,035 -588 790 -2,894
0k7| 2 0] £ 95,719 -10,873 -82,761 -52,965 -4,222 -4,133 -20,024
104 FAHME (LKTB) - LH (A1)
2017-06-09 12546 1,655 -3 -1,695 -447 47 367 -2,134
2017-06-08 12547 -877 -150 953 280 21 -599 572
2017-06-07 125.60 3,497 -29 -3,452 -3,832 -664 244 1,129
2017-06-05 12543 -1,002 -38 1,009 -1,004 349 -108 1,951
2017-06-02 125.14 1323 4 -1,279 -789 -65 22 -491
0t7| QY oS L=H 30,121 -238 -29,926 -21,389 -4,381 -47 -447
(B3 HEAZWA KRUE)
www krresearch.com 2017-06-12
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S2H ETFAI25£(17.06.08)

FA (Y7 : 4
%%:;E%;}ﬂégﬂ o3 apat ?‘!/%) 712U 22 R (o)
HEZ2 99 ° = 1= 70 e 127K
Ng2 23 CHA=7L E2} 2,354,178 53.66 18| -4,084 1,770 159,814 224,489
HERZ 5 O DM (H&I=2) 2,161,077 49.25 31 -4,190 313| 159,657 234,065
-01=2 1,635411 37.27 -3,950 267| 127,063 206,426
= 258,998  5.90 23 -340| 1,235/ 28,247 27,140
O EM (AIE=2) 192,967  4.40 -13 106| 1,459 156, -9,583
-==2 51,985  1.19 -12 47 263| -2,483 -6,022
-5t= 4,618 011 139 230 -110 -485
Ao E2t 967,960 22.06 36/ 1,958 22,559| 94,840 103,875
O DM (HZI=2) 786,362 17.92 36/ 1,674 19113 75890 72,897
OEM (&1E=2) 109,758  2.50 284/ 2,358 14,791 23,985
O DEM (& AIE=) 66,127 151 -1 789 2,227 5,094
- T A 440,221 10.03 9 801 11,007 51,168 74,832
- AN 012 W 30,239 0.69 416 706/ 3,826, 5,123
-EMU (REZHES=Y) 163,017  3.72 181 2121 7,679 -3,955
- R 199,418  4.55 22 492/ 5539 17,199 11,890
- EAFE (HZ1= 012 M2) 68,107 155 500 2,595 12,428/ 10,951
- OFAIOH 22 W2 6,349  0.15 27 151 240 534
FAY &7 3,322,138 7572 54 2,126 24,329 254,654 328,365

A (¥7h -
23 BAR7} MR,
23 2SS}, M2,
AE2 25 B{ALY
HE2f2 B
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23 - TrU=T}
O DM (&=
OEM (ME=

23 - 2|9}
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O EM (
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m| ot oy Mo O
AR o> Y 5
SO | o | X R g

N ofn ==
:

r—_; OIUII

> &
Olon
H

.|
[}
oo | X

P

AHE LA

EapA

145,432
145,069
362
52,502
24,927
27,323
194
49,751
178,060
118,940
64,365
22,441
42,618
746,213

BIS

(%)
3.32
331
0.01
1.20
0.57
0.62
0.00
113
4.06
271
147
0.51
0.97

17.01

14

212k 2
1=
408
414

-6

-117

-122

123
707
466
994

780
3,403

o =
171

1,574

1,581

-6

1,076

324

745

1,162
4,350
2,553
1,542
233
3,009
16,542

(B4 - AE?

674
7,398
7,487

-88
7,030
1,040
5,982

9
5479

19,933

12,286
5,769

546
6,431

76,630

12744
6,464
6,404

60
10,329
239
10,059
22

12,904

35,144

24,447
7,197
1,700
7,386

125,567
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S2H ETFAI25£(17.06.08)

o4& 171ENY) : AZ
e ou e | B 12U 33 RaY (uerga)
- (%) 12 E vhg | eng | 12e

=

meaz2 82 H=5 106,321 242 -6 218 875 2,803 9,774
o3 91,468  2.09 -6 211 534, 2,821 9,320
LHAE IS 3,285 0.08 -29 -88 -181 -63
32 522/ 001 0 20 0 182
ShtE 1,639 0.04 -3 -14 159 -23
ol 11,864 027 7 175 74 -2,266| -1,646
ZE 9,585  0.22 -4 -195 78 615
EitE 49 0.00 -1 -5 -9 10
HEY A 133,265  3.04 1 356 667 583 8,850

e S ) 12 12 Vi ee | 124
£3} 3,614 008 1 206 524  -458
CI 80,148  1.83 505 752 2422 2,578
ApAHHY /7| Ef 74359 170 21 261 2,824 -2,295
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68 129 (¥) 6% 132 (3p 6% 142 () 68 152 (2) 68 16 (B)
* NS, Y2 &3 *[13~14]FOMCZ|2] Q0|2 FOMC 7|12t2|A  *BOEZ|2|(0.25%) *BOJ3|2|
A AN (0.75%~1.00%) A XCIPNES *[15~16] 2 AP Z23[2| *[16~18]AlB H2tZ3|
*OECD Z7|Maliz|2 (ZAT| oA 9_*?:')
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2202 A%

sk A= Az e st
N 5EE Y2 2H|ZHE7 A= (58) AH7tsE(48) FYAHS(5H) FE2/4+% 7= (58)
(19,0004 ¥] HYE(GE)
=9 23 Az
Uz ZEW MH|O] o2t (6E) AOfHOi(5E) A BOJE|2(6E)
ST A== (4E) DYALH(EZA2)(5E) BOEZ|2|(63)
WARIZ 72| 4=(5E) o= YY) BOEAHOIY (6E) REE
S A+ (GE, ) NFIB £7|Q L&t |4~(58) 2B|AZ IR 4=(58)
MARZ 12| 4=(58) REE o=
o= I 4322 L2 L LH4E) 2 AHZ2YR = (6) o=
HAEF2|(5) =2 30E & 'fg A d1ds(6d) FERSHS(5E)
=2 37 E Yz o= Tetdmor o |MY(6d)  U=SIH5E)
=2 671EE Yz MBA 27|22 LH2 | (58) B3YdLU(GH) O A|ZHCH St A B RFR |4
=2 3¢E Yz 2H|AE 1A 4= (58) AH7tsE(58) (68, 8d)
= 1092 Y& AOfHOi(5) NAHBZEHA|ZR|=(6E)  HIO|HFZ AlZS4
7|YA D (4E) EIAMSHAZ AN
FOMCE|2|(6€)
EIAHSA D
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o Al 1] Al o AlZd 1] AlZd 1] Al
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