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Fixed Income = W M 3M YoY  YTD News
sh= ZAH(3W) %/bp 1 =37 2.1 32 484 YAREE
oh= F0A(5H) %/bp 190 -1.1  -40 46 39 646 104 (S
s 2109 %/bp 221 -13  -49 7.8 13 782 133 |-32¥, 2 2¥9| 0|x} 3! H|O[X} 0|2, NIM, OfthZ2l, thes
A | Spread(10E-39) bp/bpchange 4980 -02 -1.2 57 -19 298 62 |2 MY S EM S
A2 Spread(ZJAFBBB-, 3Y) bp/bpchange | 67830 -02 -0.1 0.9 37 277 15.6 |-E=, 28 24 £0t%l AS Hojls1 §EOo=Z F07Hd oF
Oj=2 2102 %/bp 234 80 76 193 03 762 -140 |ECH= A&
0|2 2X|7|22|(30%) %/bp 422 00 9.0 00 570 ~—17.0 |-CI2t, tighdet MEet 5 QX[GHHAM XH 2HS(LHERE)0l
= 2%H(104) %,/bp 057 58 1.2 311 188 607  39.1 [LtAM a2t XX
U= 2x(10S) %/bp 008 04 04 1.9 50 316 3.6 |-27Q B8 2H2Y 7|x Wt 2, 2 tE IF 2o
St CDS(5W) bp/bpchange 55.98 -0.9 -2.7 93 38 154 27.7 |M SHOJLt IBAIY MiE2 BIX|, A HEO| Xt3 St B
Currency Asiths AE 2o Me
USD/KRW /% 11153 01 -07  -21 -09 -19 -7.7
EUR/KRW /% 1,301.1 -00 05 23 6.2 43 3.0 |2. o, XtSXHERE E LHRICHTHE)
HKD/KRW /% 1428 01 -07 =22 -13 =25  -83 |-AMMSIH CISY 212USE QI8 U A2 E XSS 1.6
JPY/KRW /% 100 -04 -04 -22 -15 -70 -3.6|%QsRiCtD AZ
Dollar Index pt/% 94.1 01 -06 -33 -48 -33 -84 |-KB&E, HEXNOZ QI5} E1} A|7| KX 82 X|Lt7| Hoj &
EUR/USD =$/% 12 00 08 40 6.6 5.9 1.0 |EE oY
USD/CNY A0t/% 68 -00 0.1 -3 -19 1.1 =29
Commodity 3. Q2|2 SUEX0| 100004 HH SH(BIFS ZH|)
WTI Eaf/HidE, % 479 33 28 107 -50 20 -160 -2, 24 0123t S|YEZ| A Znt TR 3H0E &5
Korea Market 329|191 1M x|
LEZEAHUZ ECVESS 8.8 12 09 03 0.7 1.2 3.1 |-EHAnt 2ol A 7| sIUERIIY 300 IH. Sl S|UEIR
KOSPI Zol/=¢ 54 08 06 05 03 1.4 2.4 | A1 glopxl ZHe g|ZZ0| Sofut Bt
KOSDAQ ECVESS 34 04 03 0.7 04  -0.1 0.7 |-S2|28 SIYER| XXt = AAF HH XK MY Q= 99
n2Hoferz* Z2/% 24.6 13 56 2.1 35 6.4 8.0 [30¥xtZ EX[gt oY
AEZo* Z2/% 239 02 07 1.2 125 211 225
A2ext Z/% 86 05 13 1.4 17.4 156 267 |4 =89 U 2032 AL 24% 215t 25 YH(GIHE)
OfEf S HE 2 B Z2/% 153 00 03 1.1 100 244 203 |-28% ¥ 27.9%2 UE Y £|032| 24%2 W= oY
SHnE -O0|2H 26er AT JHY ofF
HSCEI pt/% 10,7827 -04 03 3.4 5.0 19.3 15.8 |-2X{Q! HE AT| L} 20%7HX| Qlot S &
HSCEI Put Option 11 0 -4 56  -165 -725
HSCEI Call Option 182 -19 -18 96 56 43
Euro Stoxx 50 pt/% 3,4735 0.6 -0.1 -2.0 -3.1 16.8 6.2

2 37t 5%

KOSPI pt/% 24399 -05 06 21 105 203 204 1524598 112 103 11 10 104 96
o pt/% 35749 -01 44 100 164 514 340 93987 86 80 06 06 77 78
23 pt/% 135083 -06 27 115 165 230 182 63367 75 69 09 09 103 98
=3 pt/% 25908 -1.1 21 54 256 291 474 29281 74 75 10 09 121 13
KB2g KRW/% 59600 -10 38 86 160 631 393 24919 97 88 07 07 79 81
PIIONES KRW /% 52400 -04 46 79 77 310 158 24848 98 89 08 07 85 87
siLzs KRW /% 51,000 08 61 201 280 831 632 15096 81 78 06 06 82 80
SEIE KRW /% 19250 13 32 100 283 8.1 510 13013 85 76 07 06 79 84
IS L] KRW /% 15200 03 48 109 197 288 197 8512 74 72 05 05 70 69
BNK2S KRW /% 11200 -04 37 57 172 238 290 3650 80 80 05 05 66 63
peB2g KRW /% 11950 -12 13 53 58 326 223 2021 82 84 05 05 64 59
FUveET= KRW/% 40100 -04 10 31 15 -60 10 4646 53 54 07 07 127 122
Aty KRW /% 127,000 -08 37 109 176 276 129 25400 49 48 08 07 167 162
Shopae KRW /% 7420 -19 -11 99 207 277 136 6444 69 61 06 06 101 97
Sy KRW /% 9940 02 -05 10 -21 =67 =217 1604 106 86 06 06 69 70
AbBTY KRW /% 295000 07 09 59 97 93 99 13976 107 91 12 11 114 127
Sy KRW /% 80200 -12 06 195 183 253 283 5678 149 143 12 1.1 88 81
SITHSIAL KRW /% 46000 00 33 198 265 541 460 4112 162 152 12 10 75 72
VEIESeBY KRW /% 23,100 -04 48 200 331 540 510 2549 174 157 15 13 86 89
a|2Hof A2 KRW /% 11200 -22 04 62 220 239 547 7463 60 64 09 09 161 141
NHEXIEH KRW /% 14850 00 3.1 31 100 421 539 4179 67 67 09 09 136 132
PEEERIES KRW /% 74300 03 35 102 463 605 773 4140 124 116 12 11 94 93
Az KRW /% M200 -17 17 27 156 116 340 3679 58 59 08 08 148 136
H2=3asd KRW/% 5230 -06 47 110 273 360 512 3,168 134 121 1.1 10 94 88
Jle5 KRW /% 89600 -13 ~-16 -16 101 171 244 1980 157 147 14 12 94 89
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24 J|& **HSCEI Put Option(9/28/17, 9,200pt), HSCEI Call Option(9/28/17, 11,000pt)
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S&P 500 pt/% 24771 03 07 16 37 142 106 220348 161 174 30 28 190 17.1
Banks pt/% 3026 18 17 64 44 423 65 13670 89 97 12 12 139 123
Insurance pt/% 3938 07 18 45 83 252 115 6019 100 103 14 13 139 128
Diversified Finan Serv pt/% 5988 10 17 48 55 293 87 1091 113 120 17 16 175 157
JP Morgan USD/% 928 17 19 68 51 453 75 3297 105 113 14 13 137 122
Wells Fargo USD/% s5s1 15 05 50 09 144 0. 2735 116 118 15 14 133 124
BOA USD/% 245 24 24 73 21 704 108 2418 79 89 10 09 135 114
Citi USD/% 680 29 17 73 130 545 145 1854 67 72 09 08 132 115
Goldman Sachs UsD/% 216 16 -08 20 22 380 75 907 100 102 11 1.1 120 109
US Bancorp USD/% 532 07 30 47 20 267 35 893 133 135 20 19 155 140
AIG USD/% 653 12 22 36 87 194 -00 602 71 77 08 07 130 115
CHUBB USD/% 1474 03 11 17 75 152 115 688 96 94 13 13 144 136
METLIFE UsD/% 557 18 17 66 64 292 34 599 98 101 10 09 104 96
PRUDENTIAL FINANCIAL USD/% 1135 12 26 98 52 503 91 487 123 119 10 10 106 102
MARSH & MCLENNAN UsD/% 806 03 18 32 103 216 192 M4 295 292 57 59 211 192
TRAVELERS USD/% 1275 09 15 -02 51 85 41 352 107 109 14 14 142 131
VISA USD/% 1000 -04 25 46 86 267 282 2287 254 291 75 73 294 250
MASTERCARD USD/% 1300 04 18 48 119 398 259 1393 779 775 239 223 302 259
BLACKROCK USD/% 4314 07 10 23 111 193 134 704 121 133 23 22 197 174
SCHWAB USD/% 430 24 02 32 84 520 88 574 144 338 35 31 266 219
3=

ABHESE K| pt/% 32437 -02 18 18 33 63 45 314043 116 111 16 14 143 127
CSI 300 Banks /% 60761 01 12 78 146 170 135 66212 132 123 09 08 72 68
Z=aMoH CNY/% 67 29 39 55 114 311 224 14004 142 133 10 09 71 67
zAsooY CNY/% 37 22 34 54 1001 183 190 11818 137 127 09 08 65 63
FI2H(BOC) CNY/% 39 13 24 52 75 146 119 10833 116 111 08 07 68 64
KAow CNY/% 255 -07 41 108 336 487 451 6281 157 154 14 13 96 87
=3 Zotwy CNY/% 523 06 -22 52 395 609 476 9353 170 172 22 19 138 120
Alst e CNY/% 283 -01 -32 33 110 331 174 7500 78 93 25 23 327 269
ZIAMALESOE CNY/% 346 01 -39 28 251 277 246 2999 103 112 22 21 227 197
anc = CNY/% 174 05 36 09 75 36 85 2033 81 90 14 13 171 150
stols =3 CNY/% 150 -11 17 06 21 -48 -48 1588 84 92 14 13 185 158
XAt S CNY/% 176 -06 27 19 93 -01 76 M1 99 109 18 16 195 168
siEto| = CNY/% 192 -19 40 54 132 -58 73 1277 82 88 16 15 191 166
o=

TOPIX pt/% 16171 -03 -02 03 52 237 65 6063642 74 76 13 12 142 136
Banks pt/% 1830 00 -14 -09 -13 328 35 428151 65 64 06 06 99 96
Insurance pt/% 9716 -02 -22 12 10 362 23 134138 69 70 08 08 112 108
Diversified Finan Serv pt/% 6443 00 -01 -06 76 264 42 82473 116 111 11 10 104 99
MITSUBISHI UFJ PY/% 7047 -0.1 23 31 21 422 22 98853 63 65 06 06 102 96
SUMITOMO MITSUI FINANCIAL PY/% 41860 -00 -19 -04 -03 343 -6 59192 80 67 06 06 81 90
MIZUHO FINANCIAL PY /% 1967 03 -13 -04 46 243 -62 49941 76 65 06 06 80 90
SHIZUOKA BANK LTD PY/% 990 02 02 13 33 389 14 6425 40 52 07 06 191 134
JAPAN POST HOLDINGS PY/% 14030 00 -06 14 07 45 -38 63135 12 37 04 04 532 138
TOKIO MARINE HOLDING PY/% 46760 -03 -16 01 -1.1 206 -25 35211 82 79 10 09 121 120
DAI-ICHI LIFE HOLDINGS PY /% 19270 -02 -33 -02 -05 569 -10 23086 66 52 07 07 108 118
MS&AD INSURANCE GROUP PY/% 3840 00 -08 31 69 349 72 23043 70 82 08 08 114 95
NOMURA HOLDINGS PY/% 6541 -02 -19  -21  “62 579 51 25003 97 84 08 08 99 104
ORIX PY/% 17570 04 -08 -07 11 238 -37 23265 114 115 09 08 83 76
DAIWA SECURITIES GROUP PY /% 6637 08 04 00 -53 128 79 11279 84 80 09 08 108 109
JAPAN EXCHANGE GROUP PY/% 19970 -1.1 09 -09 227 459 196 1095 162 158 40 39 261 255
Sd

BES00 pt/% 2555 05 -05 -18 -14 116 54 91629 88 93 18 18 161 148
Banks pt/% 1025 17 14 62 26 432 116 12320 83 88 10 09 131 118
Insurance pt/% 1660 13 08 22 10 269 50 5564 111 110 11 11 118 111
HSBC HOLDINGS EUR/% 85 26 3. 111 177 544 151 1704 72 82 12 12 160 148
BNP PARIBAS EUR/% 652 15 06 60 -27 509 76 814 79 80 09 08 109 102
BANCO SANTANDER EUR/% 58 18 22 19 -22 559 19 859 71 77 09 09 127 115
UBS GROUP EUR/% 153 00 11 81 59 336 92 589 80 97 12 11 125 116
CREDIT SUISSE GROUP EUR/% 131 09 18 92 34 375 83 336 44 69 08 08 194 125
ING EUR/% 157 12 16 50 46 511 172 609 100 99 12 11 123 118
BARCLAYS EUR/% 23 20 23 62 -59 389 -62 400 40 64 06 06 123 95
ALLIANZ EUR/% 1790 11 -01 3. 18 422 140 805 104 105 12 1.1 114 108
AXA EUR/% 250 15 08 45 -00 394 42 607 86 87 08 08 102 96
PRUDENTIAL PLC EUR/% 202 18 33 07 68 349 112 524 224 207 24 21 129 119
ZURICH INSURANCE GROUP EUR/% 2522 00 00 -28 31 184 24 382 109 117 14 14 133 121
SWISS RE EUR/% 826 13 21 26 52 110 50 298 80 78 09 09 114 111
MUENCHENER RUECKVER EUR/% 1804 1.1 00 19 -41 223 04 280 75 74 09 09 117 116




