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N € DALY

HAAE @=0| A

O, Xz o|Zd o)

6% 162 (2) o5 o
*BOJ3|2]
*[16~18]AlIB H2tZ£3]
e Us BOJ3||(6%) -0.10% -0.10%
+Z S| (5Y) 8.7%
06:00 st=
2 2|2 (5%) 9.3%
15:30 U= Kuroda BOJZ2H HA
18:00 Q2= AH|ZAHE7HR| 2 (5) -0.1% 0.4%
22 AL (5Y) 4.1% -2.6%
21:30
2257H5) 1.7% -2.5%
23:00 o= OJA|ZtCH S AH|ZER| 4 (67, 2HE) 97.0 97.1
01:45 Robert Kaplan @2{A H2221 H4(0)
02:00(2¥) HO|HER A|ZZ4(us) 927

Dollar Index 96.895 97.557 96.841 97.460 0.521 0.54 97.206 97.069 98.183 99.467
EUR/USD 1.1145 1.1148 1.1145 1.1155| -0.0063 -0.56 1.1185 1.1212 1.0948 1.0798
GBP/USD 1.2758 1.2758 1.2755 1.2766 0.0015 0.12 1.2736 1.2829 1.2877 1.2643
USD/CAD 1.3269 1.3269 1.3266 1.3267 0.0022 0.17 1.3270 1.3427 1.3532 1.3430
USD/IPY 110.93 110.94 110.67 110.67 1.08 0.99 110.29 110.45 111.22 111.70
EUR/JPY 123.64 123.65 123.63 123.63 0.72 0.59 123.35 123.89 122.84 121.21
GBP/IPY 141.53 141.53 141.49 141.50 1.80 1.29 140.47 141.70 143.22 141.20
AUD/JPY 84.07 84.08 84.05 84.06 0.92 1.1 83.43 82.83 83.13 84.26

(&2 : Bloomberg, KRAE)
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EX¥1:]

XBHZA|ZH AM 07:007|Z

‘-‘-o
TeE

792 44.46 -0.27 -0.60 KOSPI 2,361.65 -10.99 -0.46
-HAES BY2): 46.92 -0.08 -0.17 KOSPI200 306.69 -1.26 -0.41
- BDL 855 -10 -1.16 KOSPI200(AM2)(0FzH) 306.20 -2.55 -0.83
- HOTIA (72E): 3.056 0.123 419 KOSDAQ 669.82 -1.77 -0.26
-3 BE=): 1,254.60 -21.30 -1.67 ChAH) 21,359.90 -14.66 -0.07
-2 (7E=): 16.716 -0.419 -2.45 LIAGH =3} 6,165.501 -29.39 -0.47
-T2 728 256.55 -0.80 -0.31 S&P500 2,432.46 -5.46 -0.22
- 72| 374E, LME): 5,699.00 -18.00 -031 Russell 2000 1,410.084 -7.49 -0.53
- Oted (371, LME): 2,494.00 21.00 0.85 LatAm|of Bre | 1,070.759 -9.06 -0.84
-2aa (79E): 379.50 2.50 0.66 NIKKEI225 19,831.82 -51.70 -0.26
- U 7YY 45375 10.75 243 E2-3H8H (HSCE) 10,346.15 -168.76 -1.60
S OE 722) 934.75 3.00 032 Z2-CSI300(312] 2| 4) 3,528.79 -6.51 -0.18
Am 2y 125.80 025 020 T2 S&P/ASX200 5,796.678 -65.56 -1.12
- o{olEl A 97.460 0.521 0.54 QI=U|A|OF JKSE 5,776.283 -16.61 -0.29
- EUR/USD: 1.1155 -0.0063 -0.56 ShangHai £& (SSEC) 3,132.486 1.81 0.06
- USD/JPY: 110.67 1.08 0.99 2{A|OF RTSI 991.96 -21.82 -2.15
- GBP/USD: 1.2766 0.0015 012 2= Bombey 3107573 8018 026

Sensitive30 ! : . :
- AUD/USD: 0.7582 -0.0006 -0.08
=2t2! BoVESPA 61,922.93 0.00 0.00
- USD/BRL: 3.2740 -0.0006 -0.02
EURO STOXX50 3,528.48 -18.67 -0.53
- USD/CNH: 6.8080 0.0216 0.32
=2 FTSE 100 7,419.36 -55.04 -0.74
*KTB (3Y) A2 109.58 0.02 0.02
I2kA CAC 40 5,216.88 -26.41 -0.50
ME R 5 3
*KTB (10Y) 4% 12583 037 029 =9 DAX 30 12,691.81 -114.14 -0.89
CD2z (91Y 1.380 0.000 0.00
o2 o|etz|ot MIB 20,847.51 -113.04 -0.54
TR 3 1.682 0.001 0.06
=5 ATH|QI BEX-35 10,699.60 -76.20 -0.71
T 104 2123 -0.047 217 )
== REIEES 799.73 -1.24 -0.15
23 221 (el E7(%) | ol op) [l A28 I N
oj=224de 1.355 2.00 E-Mini S&P500 (CME) 2,435.00 -2.25 -0.09
NERIEE 1765 4.80 NIKKEI225 (SGX) 19,890.00 10.00 0.05
o= 1042 2165 350 FTSE China A50 (SGX) 10,998.00 -95.00 -0.86
0|2 3042 2.788 1.80
o248 -0.653 3.70
o Fo M2 HYE =9 Fo ME 7HHHSE =9
=2 10uE 0282 — RGN T
TR EE-] -0.117 -0.90 E-mini
1 heaeT 1,870,568 1 GOLD -1.67
A2 10E S 0.053 -1.70
2 WTI 479,068 2 A50 -0.86
HAHE (=) 37t 3 GOLD 238470 3 WTI -0.60
2YRT-Note (3832) s i E EURO FX 238,009 4 EURO FX -0.56
5YR T-Note 32 £) 118%24 -0*05 % 5 E-mini :
5 A50 125,888 SR 0.23
10YR T-Note 32 2) 12627 -0*08 %2
US T-Bond (322) 156+23 -0*06
Ultra US T-Bond (322) 168+16 -0%02 (&2 : Bloomberg, KRME)

(€2 nAY, 0] HE HO[E] ALE)
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) Srajole A (e EUR/USD 2  Crude Oil (A5)
65
104 1.18
102 55
100 1.13 4
98
9% 1.08 35
3‘2‘ 103 — — 25 . . . .
16/6 16/8 16/1016/12 17/2 17/4 16/6 16/8 16/1016/12 17/2 17/4 16/9 16/11 17/1 17/3 17/5
=7} 97.460 =7} 1.1155 =J} 44.46
CHH| +0.521 S2& +0.54% CHH| -0.0063 SzE  -0.56% CH| -0.27 S2tl8 -0.60%
SOYBEAN (Ci5) ® 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} 934.75 =7} 10,997.50 =7 11.03
ChiH|  +3.00 28 +0.32% CjH| -95.00 =212 -0.86% ChH] +0.39
(=13
%  O2H 1042 22| @ GOLD (2) ® S&P 500
1,400 2,200
24
1,300 2,100
21
18 1,200 2,000
15 1,100 1,900
12 + . . . . 1,000 - . . . . . ) 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} 2.1650 Z=7} 1,254.60 =7} 2,432.46
CHH| +3.80bp CHHl -21.30 S2Z -1.67% CHH| -5.46 528 -0.23%
()  MSCI O|{H Op2X| 4= ® MSCl S3x|4 ®) MSCI $H2 x| 4
44 55 60
40 50 55
36 45 50
32 40 45
28 T T r T 35 + T T T T 40 + 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} 41.15 =7} 53.84 =7} 67.40
ChH| -0.43 28 -1.04% ojH|  -0.55 E2E -1.01% oiH| -1.13 E2E -1.65%

(&2 Bloomberg, KRME)
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THE KR DAILY
KOSPI - 2 (2014 34 : 2ghal)
7l
L2} 7t 2=l 74l e
3 L ! Ap2 =
2017-06-14 2,372.64 34,272 52,931 -132,826 81,768 -16,893 -24,646 -16,626 -896
2017-06-13 2,374.70 78,213 -121,868 162,454 126,036 5,020 39,901 8,029 120
2017-06-12 |  2357.87|  -144,536 498,844 |  -407,832|  -121211 -25,636 -70,288 -80,134 -10,051
2017-06-09 | 2,381.69 152539|  -176338 -36967 6,474 349 64,656 18,305 -15,780
2017-06-08 | 2,363.57 283,543 97,893|  -453586|  -248811 3,399 -29,599 -81,032 -15,789
KOSPI 200 M= - 24 (A|2F)
712
2zt = o=l el 7|2
=4 23 4 =
2017-06-14 308.75 -2,036 824 1,055 1,706 -208 -445 -10
2017-06-13 308.40 -576 1,997 -1,058 -2,188 -145 2,465 -305
2017-06-12 306.65 -7,497 -1,279 8,353 9,579 -179 -1,353 -33
2017-06-09 309.90 3,037 -971 -3,190 -4314 759 -88 242
2017-06-08 306.75 1,978 -2,125 -2,751 473 =702 -660 -498
87| 0|% =X -7,072 571 5,160 4,783 227 579 -106

U2t E s 2|=¢l 7i2 7|2 A Q|=el il 7|2
2017-06-14 307.95 11 -628 674 889 -674 89
2017-06-13 308.02 1,453 1,219 501 -104 -966 1,593
2017-06-12 306.24 -857 -2,548 3,145 1,429 -1,407 36
2017-06-09 309.38 2,929 6,712 -6,219 3,508 -3,640 832
2017-06-08 306.25 6,939 -1,479 6,865 2,408 -2453 1,575

0t7| 2 o] £ X 3,514 4,755 -1,899 5,722 -6,687 2,550

3d M E (KTB) - LH (72F)
7|2
L2} = e|=¢l 7l 7|2
=3 23 g4 =
2017-06-14 109.56 -8,849 38 8,865 9,540 276 1394 2472
2017-06-13 109.59 1,650 27 -1,412 4,807 -956 -667 -5,404
2017-06-12 109.48 -8,943 79 8,364 -851 1,036 1321 5,856
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
0k7| 2 0] £ 79,577 -10,729 -66,944 -39,469 -3,866 -2,085 -22,044
104 FAHME (LKTB) - LH (A1)
2017-06-14 125.46 -410 24 449 1,492 -25 -1,025 210
2017-06-13 125.33 1,160 -19 -1,032 1,332 -309 232 -2,200
2017-06-12 12491 -2,751 99 2,598 1,746 299 1,705 -1,105
2017-06-09 125.46 1,655 -3 -1,695 -447 47 367 -2,134
2017-06-08 125.47 -877 -150 953 280 21 -599 572
0t7| QY oS L=H 28120 -134 -27,911 -16,819 -4,416 865 -3,542
(B3 HEAZWA KRUE)
www krresearch.com 2017-06-16
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22 ETFAI2S2(17.06.13)

LAt

o

H>

2,364,312
2,172,702
1,646,243
259,985
191,474
51,828
4,682
968,149
786,384
109,955
66,028
440,352
30,161
163,255
199,928
67,692
6,356
3,332,460

EapA

146,102
145,739
363
52,974
24,956
27,764
196
49,495
178,401
119,113
64,661
22,492
43,038
748,522

=
an

HlS
(%)
53.75
49.40
3743
591
435
118
0.11
2201
17.88
2.50
1.50
10.01
0.69
371
4.55
1.54
0.15
75.76

BIS

(%)

3.32
331
0.01
1.20
0.57
0.63
0.00
113
4.06
271
147
0.51
0.98
17.02

Al
A

12

130

145

11

71U 2 REY

15
11,922
12,814
12,559

472

2,436
201
315
1,287
302
54

16,556

712k U 2
12

-

309

-487
114
669

3,086

(

17H&
18,367
18,459
16,973
3,491
-92
-80
308
19,572
16,093
2,397
787
9,052
916
1,843
5,584
1,659
180
37,939

0 o=o0)
o =8

171
1,983
1,988

-6
965
209
752

3

790
5,018
2,393
1,213
188
3,209
16,856

22 .9

(

st
=]

(grga)

o=
671
166,358
167,263
134,216
29,430
-906
-2,495
-27
98,590
78,825
15,508
2,440
52,958
3,893
7,631
18,702
12,636
329
264,948

SEEE)
67112
7,791
7,877
86
7,548
935
6,601
12
5,879
21,174
13,266
3,724
725
7,186
78,641

1271
237,709
248,162
220,028
28,138
-10,461
-6,058
-406
108,762
76,669
24,855
5,344
76,247
5,146
-3,588
14,435
11,368
588
346,471

12744
7,506
7,445

61
10,699
312
10,353
25

13,119

35,761

25,013
6,768
1,758
8,385

129,008

OIEMA KRME)
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22 ETFAI2S2(17.06.13)

o4& 171ENY) : o8
e ou e | B 12U A3 22 (e
- (%) 12 12 vhg | eng | 12e

=

meaz2 82 H=5 104,527 238 -4 765 1514 4314 9,830
o3 89,924/ 204 -2 743 1,403 4,268/ 9,500
LHAE IS 3,259/ 0.07 -30 -82 -231 -110
32 510 001 2 20 -1 183
ShtE 1,647 0.04 8 3 182 -53
OllLA4 2| 12,314, 0.28 3 456 156 -958/  -1,071
ZE 9,544/ 0.22 77 -308 -244 217
Si= 48 0.00 -1 -6 -11 9
HEY A 131,849  3.00 -1 1,123 1,296 3,051 9,005

_ H|=
e = (‘1/"3) 12 12 Vi ee | 124
£3} 3,629 008 1 -122| 437 -500
CI 80,759  1.84 98 -288| 2449 2,547
ApAHHY /7| Ef 74,545 170 134 5220 2221 -2,.813

www krresearch.com 2017-06-16 7
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2202 A%

sk A= Az e st
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(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=
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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
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