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o= ZFR(3'9) %/bp 4.0 12.4 34 54.0 1.8
ok ZAH(54) %/bp 197 =31 4.8 11.9 43 72.1 17.0
o= ZAH(109) %/bp 229 34 5.4 11.6 3.6 90.1 215
ATtI| Spread(108-39) bp/bpchange 5330 -09 1.4 -0.8 0.2 36.1 9.7
A2 Spread(3JAHHBBB-, 3Y) bp/bpchange 677.90 0.1 -03 1.1 5.2 28.0 15.2
0]=2 SxH(109) %/bp 237 -13 23 17.3 0.7 1015 ~-10.2
0= 2x17|22|(303) %/bp 4.20 Ft 70 30 -140 540 -19.0
=9 Zx[(104) %/bp 054 -33 6.4 27.6 333 72.9 36.5
A= 2H(109) %/bp 0.09 0.7 0.8 38 35 37.6 5.4
k= CDS(5H) bp/bpchange 59.81 =30 106 14.1 12.7 7.1 36.5
Currency
USD/KRW /% 1,1495 -0.4 0.2 23 0.6 =11 -4.8
EUR/KRW /% 13114 -0.6 0.2 4.2 8.4 1.8 38
HKD/KRW /% 147.1  -0.4 0.2 2.1 0.1 -1.8 -55
JPY/KRW /% 10,1 -05 -05 -1.1 -22 -128 -2.7
Dollar Index pt/% 96.1 0.1 -02 -1.2 -4.9 -0.3 6.4
EUR/USD =al/% 1.1 -00 0.3 1.8 7.6 3.1 8.7
USD/CNY 2ot/ % 68 -00 0.0 0.1 -1.4 1.7 =22
Commodity
WTI ECVLE =R 44 4 04 -57 -3.6 =178 -122 =221
Korea Market
LB HeHUZ ES-VES.| 75 -06 -00 -3.0 -0.6 -1.0 1.9
KOSPI XR/EE 49 -06 0.1 -23 0.9 0.6 1.9
KOSDAQ ESCVES:] 2.6 00 -02 -0.7 -15 -1.6 -0.0
TZHOjEFHS* /% 233 22 22 -3.1 5.4 -05 2.6
83" 28/% 237 -02 -05 43 12.7 23.0 215
UEBAL Z2/% 85 03 -05 69 172 214 256
OEIZHE E 8} E2/% 152 -04 -06 30 10.3 240 19.3
S
HSCEI pt/% 10,2146 -04 -19 -3.6 -0.4 19.7 9.7
HSCEI Put Option 65 =5 12 -8 -174 671
HSCEI Call Option 59 -7 =30 -66 =97 -80
Euro Stoxx 50 pt/% 3,478.1 04 -04 -3.0 -0.1 22.6 63
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KOSPI pt/% 23821 01 -05 00 122 198 175 1491,090 111 103 11 10 102 94
o pt/% 34003 15 07 43 196 611 274 89606 81 75 06 06 78 78
23 pt/% 13,0036 15 46 39 150 224 138 61606 75 69 09 08 102 97
=3 pt/% 24711 -06 -26 -04 279 387 406 28016 75 75 09 09 116 108
KB2g KRW/% 57400 12 07 27 211 785 341 24000 88 82 07 07 84 85
PIIONES KRW /% 49400 10 -03 -10 79 307 92 23425 92 85 07 07 81 83
siLtae KRW/% 46450 2.1 19 89 299 1046 486 13749 74 72 06 05 82 80
SEIE KRW /% 18900 13 19 128 385 971 482 12776 78 70 06 06 81 87
IS L] KRW/% 14750 42 35 85 224 329 161 8200 72 70 05 05 70 69
BNK2S KRW /% 10,800 -05 05 19 186 322 244 3520 80 80 05 05 64 60
peB2g KRW /% 1165 22 13 04 79 363 192 1971 82 85 05 05 63 57
PO KRW/% 39000 -03 -01. -58 29 87 -18 4518 54 54 06 06 123 119
A KRW/% 123,000 08 51 29 144 271 93 24600 50 49 08 07 159 154
ShotA KRW /% 7560 43 86 94 271 345 158 6566 69 61 06 06 103 99
SO KRW/% 10,100 12 10 -43 -05 -19 -205 1630 106 86 06 06 62 7.1
AbBTY KRW/% 291000 03 23 10 98 78 84 1378 99 89 12 11 123 132
Sy KRW/% 75600 34 75 69 165 187 210 5352 143 131 12 10 86 82
SO KRW/% 43600 43 89 137 273 519 384 3898 157 156 12 11 81 73
KB KRW/% 32800 00 02 22 193 240 254 2181 130 124 08 07 65 6.1
EIESSY KRW/% 20900 17 40 77 286 403 366 2306 174 157 13 12 78 80
0[2Hof| IS KRW /% 10750 00 -18 44 237 319 485 7163 60 65 09 08 152 135
NHEXISH KRW /% 14,150 -04 -31 54 184 525 466 3982 67 67 09 08 131 129
EETToNES KRW/% 68600 -2.1 -24 24 498 566 637 383 124 115 11 10 88 87
AEE KRW /% 39750 03 -34 -36 212 154 293 3550 57 57 08 08 145 136
U EIES=Es KRW/% 4935 05 -11 25 350 557 426 2989 139 122 10 09 86 79
Jle=A KRW /% 90300 -09 -23 -08 115 242 254 199 157 147 14 12 95 89

DHOJENS, MBFAHME2 78 7Y J|E **HSCEI Put Option(9/28/17, 9,200pt), HSCEI Call Option(9/28/17, 11,000pt)
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S&P 500 pt/% 24274 01 02 -02 30 140 84 216424 159 174 30 28 186 166
Banks pt/% 3038 -02 15 44 72 486 69 14066 88 97 12 12 141 124
Insurance pt/% 3859 -02 12 15 65 249 92 5958 101 103 13 13 136 125
Diversified Finan Serv pt/% 5892 -01 11 25 56 320 70 10899 114 120 17 16 173 154
JP Morgan USD/% 932 -07 20 72 85 507 80 3311 103 112 14 13 141 123
Wells Fargo USsD/% 556 -03 03 33 19 163 09 2778 116 120 15 14 135 124
BOA USD/% 249 02 26 52 81 8.0 126 2477 78 89 10 09 140 116
Citi USD/% 677 -04 12 50 141 611 138 183 67 72 09 08 132 115
Goldman Sachs UsD/% 2258 02 18 15 -13 502 -57 924 100 103 12 11 123 110
US Bancorp USD/% 523 -03 08 -11 30 305 18 882 135 138 20 19 151 137
AIG USD/% 631 04 09 17 26 190 34 582 71 77 07 07 125 110
CHUBB USsD/% 1453 -08 -01 -09 53 115 100 678 96 94 13 13 141 134
METLIFE UsD/% s61 -02 20 61 62 430 40 603 98 100 09 09 104 97
PRUDENTIAL FINANCIAL USsD/% 1113 -00 30 33 53 568 70 478 123 117 10 09 104 100
MARSH & MCLENNAN UsD/% 781 -03 02 -02 64 163 155 402 296 292 56 48 205 185
TRAVELERS USD/% 1258 -1.1 -06 04 38 65 27 351 109 110 14 14 137 128
VISA USD/% 951 12 14 06 70 244 219 2192 255 295 7.6 74 284 242
MASTERCARD USD/% 1227 04 11  -03 93 386 189 1316 778 775 222 198 285 245
BLACKROCK USD/% 4362 09 33 42 130 264 146 712 122 131 24 22 199 177
SCHWAB USD/% 436 07 16 57 110 696 105 583 150 161 35 30 268 224
3=

ABHESE K| pt/% 32126 -02 05 17 -23 73 35 310267 116 111 15 14 141 125
€SI 300 Banks pt/% 56718 -00 -07 05 34 105 60 62486 131 123 09 08 68 64
a8 CNY/% 61 -05 -10 -2.1 31 267 118 13019 142 132 09 08 65 62
=Y CNY/% 35 -03 03 0.9 5.7 14.6 13.9 11293 136 126 08 07 62 60
FI2H(BOC) CNY/% 37 00 00 08 19 135 73 10392 117 111 08 07 65 62
KAow CNY/% 233 00 -1 15 223 331 322 5716 155 151 13 12 88 8]
Z3 morey CNY/% 510 02 45 62 413 608 443 9093 170 170 21 19 136 119
Alst e CNY/% 271 -12 15 -47 94 284 126 7199 79 92 24 22 314 260
ZIAMALESOE CNY/% 30 10 55 92 297 307 262 2969 103 111 22 21 233 202
anc = CNY/% 170 04 06 27 45 28 59 1986 82 90 14 13 166 146
stols =3 CNY/% 149 05 09 -05 29 -58 -55 1572 84 92 14 13 181 154
XAt S CNY/% 173 01 08 22 50 -09 58 1092 101 109 18 16 187 159
siEf0 5 CNY/% 182 18 25 44 66 99 17 1206 82 88 15 14 181 157
o=

TOPIX pt/% 16155 05 0.1 15 81 286 64 6051505 77 77 13 12 143 136
Banks pt/% 1909 -02 -05 26 96 505 06 445782 65 64 06 06 104 101
Insurance pt/% 10035 04 27 16 74 603 57 13851 69 70 09 08 115 111
Diversified Finan Serv pt/% 653.9 0.4 0.5 3.6 12.9 37.6 5.7 8,394.9 1.6 11.1 1.1 1.1 10.5 10.1
MITSUBISHI UFJ PY/% 7493 06 -10 20 112 678 40 106167 63 65 07 06 109 102
SUMITOMO MITSUI FINANCIAL PY/% 43730 00 -03 25 119 534 20 61837 80 68 06 06 85 94
MIZUHO FINANCIAL PY/% 2046 -06 -03 25 51 398 -25 51947 76 65 06 06 83 94
SHIZUOKA BANK LTD PY/% 10310 1.1 05 94 165 494 50 6651 40 52 07 07 198 137
JAPAN POST HOLDINGS PY/% 14060 00 01 49 14 144 36 63270 12 35 04 04 533 139
TOKIO MARINE HOLDING PY/% 47740 05 26 -22 30 384 05 35949 82 79 10 10 124 122
DAI-ICHI LIFE HOLDINGS PY /% 20750 01 29 58 1001 956 66 24859 66 52 08 07 116 127
MS&AD INSURANCE GROUP PY/% 3890 -03 26 -19 75 511 65 22895 70 80 08 08 113 95
NOMURA HOLDINGS PY/% 6643 11 -13  -28 02 718 36 25393 97 84 08 08 101 106
ORIX PY/% 17840 05 15 23 58 362 -22 23622 114 115 09 09 84 78
DAIWA SECURITIES GROUP PY /% 6759 13 07 16 25 247 62 11486 84 80 09 09 110 111
JAPAN EXCHANGE GROUP PY/% 20100 02 -06 32 271 643 204 11036 162 159 41 39 263 256
Sd

BES00 pt/% %0 05 -05 -25 03 164 56 91828 88 93 18 17 160 147
Banks pt/% 1022 03 04 22 73 536 112 12456 83 87 10 09 130 117
Insurance pt/% 1664 06 15 23 37 335 52 s61.1 110 111 11 11 117 11
HSBC HOLDINGS EUR/% 7383 14 12 61 124 568 124 1681 71 81 12 12 155 144
BNP PARIBAS EUR/% 656 01 10 16 93 647 83 818 80 81 09 08 109 103
BANCO SANTANDER EUR/% 58 00 -16 -35 40 676 191 8.1 72 77 09 09 127 114
UBS GROUP EUR/% 168 00 00 96 102 449 79 586 81 98 12 11 124 116
CREDIT SUISSE GROUP EUR/% 146 01 22 89 78 552 87 340 46 71 08 08 182 121
ING EUR/% 156 -00 08 05 110 710 166 606 100 99 12 11 122 118
BARCLAYS EUR/% 2077 -02 03 05 -39 492 -70 400 44 63 06 06 118 94
ALLIANZ EUR/% 1800 05 30 38 43 465 146 809 104 106 12 11 114 108
AXA EUR/% 252 07 25 48 64 474 50 611 86 87 08 08 103 98
PRUDENTIAL PLC EUR/% 17985 10 04 02 71 474 105 526 223 207 28 25 124 117
ZURICH INSURANCE GROUP EUR/% 2798 00 00 -28 63 184 24 385 109 117 14 14 131 119
SWISS RE EUR/% 911 06 21 44 12 116 56 298 80 77 09 08 113 109
MUENCHENER RUECKVER EUR/% 1804 02 07 20 -13 243 04 280 75 73 09 09 118 116




