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YTD News

o= ZFR(3'9) %/bp 3.0 7.1 4.8 50.6 7.8
ok ZAH(54) %/bp 1.92 1.3 6.8 6.1 8.8 66.6 12.2
st Z20rH(104) %/bp 2.24 2.1 111 23 5.8 82.6 16.1
ATtI| Spread(108-39) bp/bpchange 51.90 0.3 8.1 -4.8 1.0 32.0 83
A2 Spread(3JAHHBBB-, 3Y) bp/bpchange 678.20 -0.0 0.7 1.8 5.7 27.9 15.5
0]=2 SxH(109) %/bp 2.35 46 213 19.1 3.1 90.6 125
0= 2x17|22|(303) %/bp 4.13 FZt 00 -40 -20.0 380 -260
S Fx(104) %/bp 0.48 1.0 231 20.2 19.9 60.2 30.1
A= 2H(109) %/bp 0.09 0.0 3.2 3.1 1.1 33.9 4.6
k= CDS(5H) bp/bpchange 54.07 2.6 53 -1.5 6.7 -1.7 23.4
Currency
USD/KRW /% 1,146.9 0.2 0.9 2.2 2.8 0.2 -5.0
EUR/KRW /% 1,3088 -0.0 2.9 4.0 10.0 3.2 3.6
HKD/KRW /% 146.8 0.2 0.7 1.9 23 -0.5 -5.7
JPY/KRW /% 10,1 -06 -02 -0.1 0.6 -93 -2.2
Dollar Index pt/% 96.2 06 -12 -0.5 -4.3 0.6 -6.3
EUR/USD =al/% 1.1 -05 1.6 0.8 6.5 2.0 83
USD/CNY 2°t/% 6.8 03 -06 -0.1 -1.3 2.1 =22
Commodity
WTI ECVLE =R 471 2.2 8.5 -1.7 -83 -11.7 =174
Korea Market
LB HeHUZ ZRl/x9 7.6 -02 -07 -1.9 0.0 -0.6 1.9
KOSPI XR/EE 48 -03 -04 -1.4 0.7 0.5 1.8
KOSDAQ BT VENC 2.8 0.1 -03 -0.5 -0.7 -1.1 0.1
TZHOjEFHS* /% 239 -27 -08 -13 5.8 0.0 49
83" 28/% 238 0.4 0.8 6.4 13.7 255 22.1
AM2GXH* Z22/% 85 0.1 1.0 10.1 18.5 26.0 26.2
&3 28X E2/% 15.3 0.6 0.8 4.4 11.2 25.2 19.9
S
HSCEI pt/% 10,4125 05 -1 -2.4 0.9 19.5 11.8
HSCEI Put Option 53 =21 0 =23 =167 -683
HSCEI Call Option 89 13 =17 -66 -86 =50
Euro Stoxx 50 pt/% 3,491.8 15 -20 -2.8 0.5 21.1 6.7
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KOSPI pt/% 23945 0.1 02 10 108 200 182 1492939 110 102 1.1 10 103 95
o pt/% 33783 02 45 57 163 559 266 88959 80 75 06 06 78 77
23 pt/% 124373 07 26 -23 89 126 88 60857 73 70 09 08 93 89
=3 pt/% 25374 -08 27 95 257 383 443 28724 76 76 09 09 120 112
KB2g KRW/% 57800 02 53 72 188 773 350 24167 87 81 07 07 85 86
ABER|= KRW /% 49550 05 21 -07 61 302 95 23497 92 84 07 07 81 83
siLtae KRW/% 45600 08 7.4 67 246 924 459 13498 73 72 06 05 82 79
SEIE KRW /% 18550 05 60 174 421 928 455 12540 78 70 06 06 81 85
IS L] KRW /% 14250 00 40 84 178 261 122 7980 72 70 05 05 68 67
BNK2S KRW /% 10,750 -18 14 70 167 324 238 3504 80 79 05 05 64 6]
peB2g KRW /% 11500 -25 13 04 55 319 177 1945 82 84 05 05 62 57
FYSeETr= KRW/% 39050 00 04 51 03 53 -6 4524 54 54 06 06 123 119
A KRW/% 117000 00 22 -45 73 184 40 23400 50 49 07 07 152 147
ShotA KRW /% 6960 00 31 -17 158 198 66 6045 65 62 06 06 96 92
SO KRW/% 10,000 01 16 -83 52 -34 -213 1614 106 90 06 06 61 69
AbBTY KRW/% 284500 11 22  -34 62 66 60 13478 99 89 11 11 120 129
Sy KRW/% 70300 34 48 -13 104 57 125 4977 140 131 11 10 80 76
SO KRW/% 40050 18 43 16 149 344 271 3580 157 156 11 10 74 67
KB KRW/% 32750 -05 48 70 180 197 252 2178 130 124 08 07 65 6.1
EIESSY KRW/% 20,100 02 44 15 248 344 314 2218 174 157 13 12 75 77
0[2Hof| IS KRW /% 10950 -09 38 164 228 370 512 7296 59 64 09 08 155 138
NHEXIZH KRW/% 14600 -17 14 32 182 582 513 4109 67 67 09 09 137 134
EETToNES KRW/% 70300 03 43 118 465 627 678 3918 124 116 11 10 92 90
AEE KRW /% 41,150 04 26 39 219 165 338 3675 57 56 08 08 151 142
U EIES=Es KRW/% 4990 -14 59 98 332 533 442 3022 147 134 11 10 89 82
Jle=A KRW /% 92,400 -1.1 14 37 117 298 283 2042 156 147 14 13 98 92

DHOJENS, MBZHHE 68 30 7|& **HSCEI Put Option(9/28/17, 9,200pt), HSCEI Call Option(9/28/17, 11,000pt)
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S&P 500 pt/% 24290 02 -04 -04 30 155 85 216281 161 171 30 28 187 167
Banks pt/% 3036 14 61 94 52 494 68 13826 88 97 12 1.1 140 124
Insurance pt/% 385 10 19 25 67 246 9.1 5877 103 105 14 13 136 125
Diversified Finan Serv pt/% 5907 14 28 62 52 339 73 10769 114 119 17 16 173 155
JP Morgan USD/% 928 20 63 122 60 514 75 3295 103 112 14 13 140 122
Wells Fargo USD/% ss8 07 54 77 05 186 12 2788 116 121 15 14 135 124
BOA USD/% 247 17 78 99 46 884 117 2456 79 89 10 09 137 114
Citi USD/% 683 21 70 117 144 619 149 1879 67 71 08 08 133 116
Goldman Sachs UsD/% 2273 24 31 65 07 533 5] 930 101 105 12 1.1 123 109
US Bancorp USD/% 526 13 31 25 20 313 24 886 135 138 20 19 152 137
AIG USD/% 633 12 02 15 24 197 31 584 74 81 07 07 126 110
CHUBB USD/% 1464 07 07 08 74 123 108 683 96 94 13 13 142 135
METLIFE UsD/% 562 22 68 92 72 422 42 604 99 101 10 09 105 97
PRUDENTIAL FINANCIAL USD/% 1102 19 63 35 35 552 59 473 125 119 10 09 103 99
MARSH & MCLENNAN UsD/% 780 01 -02 07 64 145 154 401 296 292 56 48 205 185
TRAVELERS USD/% 1273 06 05 17 58 71 40 356 109 110 15 14 139 130
VISA USD/% 934 05 -20 29 45 253 196 2152 254 293 74 72 279 238
MASTERCARD USD/% 1208 -06 -22 35 76 359 170 1295 781 777 218 195 281 241
BLACKROCK USD/% 4288 15 10 34 122 257 127 700 120 126 23 22 197 175
SCHWAB USD/% 435 12 39 116 72 732 102 581 150 161 34 30 267 223
3=

ABHESE K| pt/% 31959 01 03 29 -08 69 30 307407 116 111 15 14 140 125
€SI 300 Banks pt/% 57136 -03 13 14 33 94 67 62745 131 123 09 08 68 64
EEPIeEe CNY/% 61 -02 -27 33 34 279 29 13295 142 132 09 08 65 62
zAsooY CNY/% 35 00 06 -14 54 76 135 11350 136 126 08 07 62 60
FI2H(BOC) CNY/% 37 -03 08 -08 -03 135 73 10590 117 111 08 07 65 62
KAow CNY/% 235 -16 21 61 227 327 336 5802 155 151 13 12 89 8]
=3 Zotwy CNY/% 189 14 16 89 322 509 381 8710 165 170 21 18 129 116
Alst e CNY/% 27 -10 -24 -49 56 253 109 7123 79 91 23 22 308 258
ZIAMALESOE CNY/% 332 -19 -13 103 211 211 196 2863 103 112 21 20 220 191
amc =4 CNY/% 169 06 -20 32 50 19 53 1985 84 91 14 13 164 144
stols =3 CNY/% 148 -07 -10 -19 10 -69 -63 1571 86 93 14 13 179 152
XAt S CNY/% 172 -04 -05 15 54 -06 50 1086 104 109 18 16 185 157
siEto| = CNY/% 177 -09 -25 10 55 -13.1 -07 1193 83 89 14 14 175 153
o=

TOPIX pt/% 16144 02 01 01 73 2719 63 6048740 77 77 13 12 142 136
Banks pt/% 1919 04 39 42 88 488 1.1 447168 65 64 06 06 104 101
Insurance pt/% 9769 -02 17 -18 45 532 29 134793 69 70 08 08 112 108
Diversified Finan Serv pt/% 6506 06 04 20 131 345 52 83666 116 111 11 11 105 100
MITSUBISHI UFJ PY/% 7571 03 42 49 108 663 51 107272 63 65 07 06 110 103
SUMITOMO MITSUI FINANCIAL PY/% 43880 02 45 53 106 498 16 62049 80 68 06 06 85 93
MIZUHO FINANCIAL PY /% 2053 -00 40 26 31 402 -2 52125 76 65 06 06 84 95
SHIZUOKA BANK LTD PY/% 10260 1.1 44 73 161 441 45 6619 40 52 07 06 197 138
JAPAN POST HOLDINGS PY/% 14040 07 15 20 09 115 38 63180 12 34 04 04 532 142
TOKIO MARINE HOLDING PY/% 46510 00 -04 51 -02 354 -30 35023 82 80 09 09 121 119
DAI-ICHI LIFE HOLDINGS PY /% 20160 -05 44 38 63 806 36 24152 66 52 07 07 113 123
MS&AD INSURANCE GROUP PY/% 37610 -03 -02 60 65 436 38 22314 70 81 08 08 110 92
NOMURA HOLDINGS PY/% 6731 -00 07 -36 05 808 -23 25730 97 84 08 08 102 106
ORIX PY/% 17570 10 -07 -26 64 309 -37 2325 114 115 09 08 83 77
DAIWA SECURITIES GROUP PY /% 6715 09 12 -32 -03 244 68 11411 84 80 09 09 109 110
JAPAN EXCHANGE GROUP PY/% 20220 -06 03 69 266 701 211 11102 162 159 41 39 264 257
Sd

BES00 pt/% 2572 11 -15 -23 13 152 6.1 91680 88 94 18 18 161 147
Banks pt/% 1018 28 45 39 65 497 107 12103 83 88 10 09 129 117
Insurance pt/% 1639 18 06 09 20 251 36 5469 110 111 11 11 115 109
HSBC HOLDINGS EUR/% 7298 25 59 76 129 553 111 1666 72 81 12 12 152 142
BNP PARIBAS EUR/% 649 30 54 24 61 627 73 811 80 81 09 08 108 103
BANCO SANTANDER EUR/% 60 36 27 31 63 713 210 875 72 77 09 09 128 116
UBS GROUP EUR/% 168 24 68 77 90 354 79 589 83 98 12 11 124 116
CREDIT SUISSE GROUP EUR/% 143 32 61 70 63 475 63 334 45 70 08 08 183 119
ING EUR/% 155 25 32 37 107 689 157 601 100 99 12 11 121 17
BARCLAYS EUR/% 2071 21 36  -18 -65 479 73 402 44 64 06 06 118 93
ALLIANZ EUR/% 1747 09 01 08 15 373 113 786 104 105 11 11 111 105
AXA EUR/% 246 26 24 28 27 375 24 596 86 87 08 08 101 96
PRUDENTIAL PLC EUR/% 17910 17 -14 14 83 396 100 527 223 207 28 25 123 117
ZURICH INSURANCE GROUP EUR/% 2798 00 -28 -28 63 184 24 387 109 117 14 14 132 120
SWISS RE EUR/% 892 17 -03 07 -03 41 76 293 80 77 08 08 111 107
MUENCHENER RUECKVER EUR/% 1792 13 07 10 23 177 03 278 75 74 09 09 117 115




