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o= FAH(3H) %/bp 2.2 13.0 6.9 54.9 124 1. QMY a8 ERXIE 3600242 &2 M 02}
ok ZAH(54) %/bp 196 -08 1.2 1.1 7.4 725 16.2 |(TIO|HAETA)
st Z20rH(104) %/bp 228 09 0.8 10.7 7.6 90.0 20.6 [-11Y MY, adY X2 298.62t0] st 7|2t E5
| Spread(10¥-34) bp/bpchange 5180 -15 ~-14  -23 0.7 35.1 8.2 |2 +201% =¢!
A8 Spread(2IAHXIBBB-, 3Y) bp/bpchange 67780 -0.1 -03 1.0 5.1 28.0 15.1 |-34 0f2F S0l o|d &7H123,500L!)CHH| 2~4% X
02 2H(104) %/bp 236 -13 11 16.0 64 930 115|042 32kAH= MEISH, BNP, HSBC
0= 2X|7|122|(30%) %/bp 420 FZt 70 30 -140 54.0 -19.0 |-CIR4YE ERot a4 X2 1002t 5+(X[2& 0.5%)= 90
S 210 %/bp 0.55 1.0 75 28.6 34.6 71.8 37.5 |2 7RF ME
A= 2H(109) %/bp 0.10 0.2 1.5 4.0 5.9 36.3 5.6
k= CDS(5H) bp/bpchange 5848 22 2.8 11.6 1.8 145 33.4 2. S M 2R A= Z(0HF)
Currency 28, F47|9UE SHol s2ln e
USD/KRW /% 1,151.1 0.1 0.0 2.5 0.5 0.4 4.7 |-4YL 2L SHPC| ZAT|Q THE 122 CHH| 16,622
EUR/KRW /% 1,310.1  -0.1 0.2 4.1 7.9 34 3.7 |37 &A ohotisot ZA7|Y0iE 33.8% 9 57t
HKD/KRW /% 147.4 0.2 -00 23 -0.1 -0.3 -5.4 |-EAY|UHE = XIGUXt = St =
JPY/KRW /% 10.1 0.1 -06 -0.9 -34 -95 -2.6 |-8% LH& JHAIS XY CHAYOl XIS HRICHES el 2ot O et
Dollar Index pt/% 958 -03 -05 -1.6 -4.9 -0.8 -6.7 01"
EUR/USD =al/% 1.1 0.6 1.1 2.4 8.1 3.7 93
USD/CNY 2ot/ % 68 -00 0.0 0.1 -13 1.6 -2.2 |3. 38Y=, M MERIR SEHSTLE Ml IHEH(ME)
Commodity —=28¢% 0lF 3 AEY HH Yot L H oY, S SFITLE
WTI EEIGIERS 450 14 -43 22 -17.1 -108 209 |EESIX| ¢t ZOZ It} Ty
Korea Market —AERY N et U H © ZHS| HA Y = A=
AWAHHCHZ ECVES 75 -01 -05 -31 -05 05 18
KOSPI ESVES| 4.9 0.0 0.0 =23 0.7 0.6 1.9 4. "1 SAHE ™ A= "' ME|SE, HX|H 2Ltof et 7|
KOSDAQ BT VENC 25 -01 -06 -0.8 -1.3 -1.0 -0.1 [(MB)
kL[S = Z81/% 237 15 -41 =26 1.4 3.4 4.1 |-MESY wAF UZ, AT U TH| Y E0 FE [ tis
83" E22/% 237 0.2 -02 4.0 12.6 22.7 21.7 [1017H0j| A 9072 SA6Hs A=t 0
UEBAL Z8/% 85 00 -03 5.7 170 209 257 |-ty o U8EE U YHA 122 H SX| 2= FARt
OjEI S AL B SR} =2/% 152 02 0.1 3.1 103 237 195
SHetE 5. 22 MXtFEMOILE, "SEAL, 7ERE S=H 7I8 AENM
HSCEI pt/% 104162 20 1.1 -17 25 197 11.8 |UsECHEM|X)
HSCEI Put Option 40 25 =25 33  -232 -696 |-5d, ¥, 28, IIE S = S8LUAE EFHA 2 At
HSCEI Call Option 11 52 44 -14 =25 ~28 |SHE|2E BEAHOZ K4
Euro Stoxx 50 pt/% 34645 -04 -04 -34 -0.2 20.1 59

2 37t 5%

KOSPI pt/% 23960 06 07 16 125 203 182 1499902 111 103 1.1 10 102 94
o pt/% 34119 03 05 46 203 599  27.9 89818 81 76 06 06 78 78
23 pt/% 13,1333 10 50 49 161 220 149 62157 75 69 09 09 103 98
=3 pt/% 25468 31 08 27 309 389 449 28893 75 75 09 09 119 112
KB2g KRW/% 57000 -07 -14 12 213 727 332 23832 89 83 07 07 82 83
PIIONES KRW /% 49950 1.1 01 -07 95 304 104 2368 93 85 07 07 81 84
siLzs KRW /% 47100 14 25 77 325 1009 507 13942 75 72 06 06 83 81
SEIE KRW /% 18800 -05 08 99 367 922 475 12709 80 71 06 06 79 85
PSR KRW /% 14600 -10 10 62 222 304 150 8176 73 70 05 05 69 68
BNK2S KRW /% 11000 19 19 33 218 310 267 3585 80 80 05 05 65 61
peB2g KRW /% 11700 04 22 -17 99 360 198 1979 82 85 05 05 63 58
PO KRW /% 39000 00 06 -39 30 -117 18 4518 53 54 06 06 123 119
Aty KRW /% 123500 04 47 25 149 280 9.8 24700 50 49 08 07 160 154
ShotA KRW /% 7530 -04 74 87 255 333 153 6540 69 61 06 06 102 99
Sy KRW /% 10250 15 31 -33 20 -19 -193 1654 106 86 06 06 71 72
AbBTY KRW /% 293,000 07 23 14 116 69 91 13881 99 89 12 1.1 124 133
Sy KRW /% 77200 21 90 92 188 179 235 5466 143 131 12 1.1 88 84
SITHSIAL KRW /% 44100 1.1 104 132 275 508 400 3943 157 156 12 1.1 82 74
KB KRW /% 32800 00 00 08 197 224 254 2181 130 124 08 07 65 6.1
EIESSY KRW /% 21,750 41 82 127 338 455 422 2400 174 157 14 13 81 83
0[2Hof| IS KRW /% 11,150 37 1.4 109 295 378 540 7429 60 65 09 08 158 140
NHEXIS KRW /% 14700 39 2.1 03 225 581 523 4137 67 67 09 09 136 134
EETToNES KRW /% 70,800 32 06 74 546 628 690 3945 124 115 11 10 91 90
AEE KRW /% 40600 21 02 01 234 159 320 3626 57 57 08 08 148 139
=R KRW /% 5080 29 12 68 388 613 468 3077 139 122 10 10 89 82
25 KRW/% 92,700 27 0.2 40 18.2 263 288 2,049 157 147 1.4 13 98 92

NHOJENS, MBFHME 78 8Y 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/% 24255 -01 -0 -03 30 135 83 216605 159 173 30 28 186 166
Banks pt/% 3016 -07 -07 36 68 466 61 14032 88 97 12 11 140 123
Insurance pt/% 3834 -06 -05 08 60 236 85 5945 101 103 13 13 135 124
Diversified Finan Serv pt/% 5854 06 -09 18 52 304 63 10900 114 120 17 16 172 153
JP Morgan USD/% 928 -04 01 68 83 491 76 3298 103 113 14 13 140 122
Wells Fargo USsD/% 550 -10 -13 23 16 145 -0, 2751 116 120 15 14 133 122
BOA USD/% 246 -12 -03 39 73 82 113 2448 78 89 10 09 138 115
Citi USD/% 668 -12 -2 37 132 580 124 1840 67 72 08 08 130 114
Goldman Sachs UsD/% 2270 05 -01 20 -03 491 52 929 100 103 12 1.1 124 111
US Bancorp USD/% 518 -10 -15 -21 17 285 08 872 134 137 20 18 150 136
AIG USD/% 629 -03 -06 -20 35 181 37 580 71 77 07 07 125 110
CHUBB USsD/% 1445 -06 -13 -14 48 112 93 674 96 94 13 12 141 134
METLIFE UsD/% 555 -09 -11 51 52 396 30 597 98 100 09 09 103 96
PRUDENTIAL FINANCIAL USsD/% 1107 -06 04 27 50 541 63 475 123 117 10 09 104 99
MARSH & MCLENNAN UsD/% 774 -09 -08 -10 55 153 145 398 296 292 55 48 203 184
TRAVELERS USD/% 1251 -06 -18 -0 32 59 21 349 109 110 14 14 136 127
VISA USD/% 954 03 22 09 74 247 223 2200 255 295 7.6 74 285 243
MASTERCARD USD/% 1242 12 29 10 108 400 203 1332 778 775 224 201 289 248
BLACKROCK USD/% 4319 -10 07 32 125 243 135 705 122 131 23 22 197 174
SCHWAB USD/% 431 -12 -09 44 107 672 92 576 150 161 35 30 265 221
3=

ABHESE K| pt/% 32030 -03 06 20 -22 50 32 309465 116 111 15 14 141 125
CSI 300 Banks /% 57754 18 18 29 56 111 79 62922 131 123 09 08 69 65
EEPIeEe CNY/% 62 20 15 <06 40 253 140 13532 142 132 09 08 66 63
=Y CNY/% 36 1.4 1.7 2.9 7.8 14.4 15.5 1,1467 137 127 08 08 63 6.1
FI2H(BOC) CNY/% 37 08 11 22 28 127 8l 10505 117 111 08 07 65 62
KAow CNY/% 241 35 47 54 264 360 368 5919 155 150 14 12 91 83
F3 Wors Y CNY/% 512 13 69 47 423 581 446 9123 170 170 21 19 136 119
Alst e CNY/% 284 46 58 -21 142 325 178 7504 79 92 25 23 328 272
ZIAMALESOE CNY/% 36 15 75 86 309 304 280 3021 103 111 23 21 236 205
amc s CNY/% 172 09 26 44 48 14 68 2007 82 90 14 13 167 147
stols =3 CNY/% 150 04 16 06 25 74 -5 1582 84 92 14 13 182 155
XAt S CNY/% 174 05 25 39 48 22 64 1097 101 109 18 16 188 160
siEf0 5 CNY/% 185 19 59 74 65 -108 37 1233 82 88 15 14 185 160
o=

TOPIX pt/% 16271 07 11 22 100 266 71 6097780 77 77 13 12 144 137
Banks pt/% 1915 03 -04 31 111 433 09 44755 65 64 06 06 104 101
Insurance pt/% 10058 02 20 01 92 534 59 139074 69 70 09 08 116 111
Diversified Finan Serv pt/% 6535 -01 -05 38 144 304 57 83850 116 111 11 1.1 105 101
MITSUBISHI UFJ PY/% 7514 03 -10 25 132 590 43 106465 63 65 07 06 109 103
SUMITOMO MITSUI FINANCIAL PY/% 43780 01 -04 29 135 460 -18 61907 80 68 06 06 85 94
MIZUHO FINANCIAL PY/% 2050 02 -04 21 63 327 -23 52049 76 65 06 06 84 94
SHIZUOKA BANK LTD PY/% 10400 09 08 106 175 423 59 6709 40 52 07 07 199 138
JAPAN POST HOLDINGS PY/% 14320 18 26 54 42 129 -19 64440 12 35 04 04 543 142
TOKIO MARINE HOLDING PY/% 4870 07 23 -30 50 340 02 36198 82 79 10 10 125 123
DAI-ICHI LIFE HOLDINGS PY /% 20675 -04 18 37 119 89 62 24769 66 52 08 07 116 126
MS&AD INSURANCE GROUP PY/% 38900 08 30 -19 103 449 73 23079 70 80 08 08 114 96
NOMURA HOLDINGS PY/% 5698 08 -02 -23 30 730 -28 25604 97 84 08 08 102 106
ORIX PY/% 17930 05 -02 34 83 289 -17 23741 114 115 09 09 85 78
DAIWA SECURITIES GROUP PY/% 6729 -04 -01 15 41 161 66 11435 84 80 09 09 110 110
JAPAN EXCHANGE GROUP PY/% 19880 -1.1 -20 17 273 508 190 10915 162 159 40 39 260 253
Sd

BES00 pt/% 2543 -07 -08 -32 -03 137 49 92227 88 93 18 17 159 145
Banks pt/% 1017 -05 01 18 74 497 107 12491 84 88 10 09 129 117
Insurance pt/% 1648 -09 04 13 27 301 42 5642 111 110 11 11 116 10
HSBC HOLDINGS EUR/% 7426 06 29 67 129 551 130 1676 71 81 12 12 155 145
BNP PARIBAS EUR/% 653 -05 09 12 99 621 78 815 79 81 09 08 109 102
BANCO SANTANDER EUR/% 58 -08 -16 -43 40 642 182 854 72 77 09 09 126 113
UBS GROUP EUR/% 170 17 17 115 124 473 97 594 81 97 12 11 126 118
CREDIT SUISSE GROUP EUR/% 146 -05 08 83 81 503 81 337 44 71 08 08 183 122
ING EUR/% 156 -0.1 11 04 112 610 166 605 100 99 12 11 122 118
BARCLAYS EUR/% 2058 -09 -06 -04 -43 415 79 393 40 63 06 06 118 93
ALLIANZ EUR/% 1800 00 19 38 53 434 147 809 104 106 12 11 114 108
AXA EUR/% 250 -06 21 42 59 447 44 608 86 87 08 08 103 97
PRUDENTIAL PLC EUR/% 17500 | 27 -18 25 44 409 75 507 223 207 27 24 121 14
ZURICH INSURANCE GROUP EUR/% 2798 00 00 -28 63 184 24 383 109 117 14 14 131 119
SWISS RE EUR/% 905 -07 12 37 07 92 63 295 80 77 09 08 112 108
MUENCHENER RUECKVER EUR/% 1797 04 -0.1 16 -17 224 00 279 75 73 09 08 117 116




