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Fixed Income el W 1M 3M YoY  YTD News

st 2IA(3HE) %/bp 1.4 -3 49 100 500 13.4 |1, CHERX| ZSHE QfkELD|. 89 21 22¢ FEOIE A1
S22 2 ORY(5H) %/bp 198 12 -35 5.3 85 674 176|239
s 2109 %/bp 2.26 1.0 -47 3.2 16 8l6 18.7 |-KB=TI, Algt 22| KEBSIL, &3 S StHedol 212nt 22
A | Spread(10E-39) bp/bpchange 4890 -04 -16 -17 -84 316 5.3 |FEHEHEUE AH e 242 36432, 32152 71=
A2 Spread(Z|AHHBBB-, 3Y) bp/bpchange | 679.70 0.1 13 2.2 37 318 17.0 |-8€ YWD =AM 26 ATHAE 240t Hjm Al 162 0|4
Oj= =x(10E) %/bp 213 -28 -84 -160 ~-11.7 57.0 -346|3%
0|2 2 x|7|22/(30%) %/bp 412 FZF 00 -100 50 450 -27.0 |-AIHAE 21U 4187, 222 366442 7|12 82 YW U=
= 2%H(104) %,/bp 034 -34 -58 -200 44 425 16.7 | AIHH 262l Of
U FH(10e) %/bp 001 -02 -34 -67 -30 7.2 -3.1|-3Y EJ|X|Y 629 X1} OFILEO| LTV, DTI 40%%8. 23
sk CDS(5H) bp/bpchange 6290 86 -28 12.5 124 443 435 |EXSEXYGE LTV, DTIZSH MREICH= AAlof 9hk} EH| ot
Currency th=Ext 22 A
USD/KRW /% 1,1264 06 -0.7 0.4 0.4 0.1 -6.7
EUR/KRW /% 13479 09 07 2.8 7.6 6.9 6.7 [2.S0CE0|1 BX|= E0. ASFE A% TH4CHY HEHS0f)
HKD/KRW 2/% 1439 05 -07 02 -00 -08  -7.6|-LHH 429=2 OfAt(16E 400 5% %)
JPY/KRW /% 103 01 -08 0.9 1.7 7.1 -1.0 |-SX=, HM ZAZ QoF
Dollar Index pt/% 924 02 -13  -10 -52 =34 -10.1|-2X 9| 9PX|E 21ENK| AL 7.7% S0 A=,
EUR/USD ©2/% 12 -0 1.8 1.9 7.2 7.0 14.1 |(2013~2017 HABTSIHE 5.5%)
USD/CNY 2I2t/% 66 -03 -10 21 -38  -13 52 |-=0HHPHIEES MY B2 LHE 39.6%= 20ECH0.1%p =
Commodity =Che A=
WTI e /HiE, % 464 -03 -29 68 -78 -10.1 -186
Korea Market 3. A E 70| A "KM 1 X7HK| S2ICH(HE)
LEZEAHUZ ESSVESS 72 07 05 -36 -13 0.0 1.6 |-AINE Hlo|W 3 Wx Qo R RIS} =0f8l| X0t ZAt LA
KOSPI Xel/xe 4.4 0.4 0.4 -2.6 -1.2 0.6 1.4 |HZ0|H X222 1 Z7HX| =8 Aozt dig
KOSDAQ zel/x 28 03 01 -10  -0.1 -0.6 0.2 |-8/10¥ OJAl®| E11 AlFsl 1 M2l o, AL Ei= LiEdE
kLIS Z81/% 241 36 -05 =52 0.3 25 5.8 (15002 EBXL =7t Al O HO|US
AEZo* =2/% 238 00 07 -21 7.4 164 223 |- £ LiEE ARYE O FQI It QASKE A2 &t 7ts4
AREX Z2/% 83 0.1 1.1 -3.9 7.4 67 225 |%e
OlE} S 2 X1 =2/% 155 -00 06 -1 7.4 223 222 |-ASUE AE T 1022E TN
SHnE
HSCEI pt/% 11,2961  -04 3. 5.0 6.4 189 213 |4, FHUf 22| 307H&Tto] |10, HO{T LiXorE(olH|Yal)
HSCEI Put Option 4 3 -3 -14 -79 —732 |-7€ A FFH TIE 3.28%(+6bp MoM)
HSCEI Call Option 404 -44 206 243 261 265 |-7Ht2e] 22|10 2122 HiX|
Euro Stoxx 50 pt/% 33882 -10 -19 =23 -5.3 13.0 3.6

2 37t 5%

KOSPI pt/% 23647 -02 -00 -15 09 159 167 1477908 113 105 11 10 100 92
oy pt/% 34826 -10 09 -20 98 440 305 91613 88 81 06 06 73 74
23 pt/% 130022 -04 02 -32 33 173 137 61281 69 65 09 08 97 94
=3 pt/% 23423 -09 -23 -48 20 261 332 26524 82 79 09 08 107 100
KB2g KRW/% 56400 -12 05 38 50 455 318 23581 99 89 07 06 74 717
PIIONES KRW/% 52600 -15 10 -04 72 291 162 24943 101 90 08 07 80 83
size KRW/% 50200 02 20 -08 202 710 606 1485 82 78 06 06 79 77
ooy KRW/% 18700 -13 11 -21 206 756 467 12641 87 78 06 06 75 80
IS L] KRW/% 15300 -19 10 -03 200 313 205 8568 75 73 05 05 69 69
BNK2S KRW/% 10,100 -05 -24 69 10 140 164 3292 80 80 05 04 60 56
peB2g KRW/% 11450 00 13 -13 04 258 172 1937 85 85 05 05 60 56
FUveET= KRW/% 37950 -07 -01 | -78 -84 -134 -44 4397 54 53 06 06 121 118
A KRW/% 118500 04 -08 67 25 129 53 23700 51 50 07 07 151 143
ShotA KRW /% 7290 21 -16 56 46 266 116 6332 61 56 06 06 87 85
SO KRW/% 9110 04 -09 79 -160 -218 -283 1470 96 78 06 06 91 72
AHASSHR KRW/% 286500 05 05 -17 -22 65 67 13573 106 90 11 L1 111 122
Sy KRW/% 77600 -06 -05 41 140 151 242 5494 151 142 12 10 83 79
SO KRW/% 47500 02 15 27 284 422 508 4247 161 152 12 10 77 71
VEIES-5 KRW/% 25050 00 22 50 325 632 637 2764 173 159 16 14 94 94
a|2Hof A2 KRW/% 10250 05 -19 42 56 260 416 6830 62 65 08 08 142 130
NHEXIEH KRW/% 13950 04 -18 00 -21 374 446 3926 72 70 08 08 120 118
staagx= KRW/% 65100 27 -50 54 74 582 554 3628 122 119 10 09 83 80
ARz KRW/% 36,700 -05 -05 -79 -84 64 194 3277 59 59 07 07 128 117
NEIES=E KRW /% 483% 00 -25 54 88 420 397 2928 142 124 10 09 84 79
Jle5 KRW/% 81,000 25 -09 -32 -40 86 126 1792 161 146 12 11 82 79
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28 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/% 24463 01 -03 -10 13 122 93 21680 163 171 30 28 187 168
Banks pt/% 2923 06 -07 -17 30 300 28 13453 89 97 12 11 134 119
Insurance pt/% 3780 -04 -17 -36 18 180 7.0 5811 99 100 13 12 131 123
Diversified Finan Serv pt/% 5913 -03 -10 06 62 224 74 10888 113 127 17 16 174 155
JP Morgan USD/% 911 “05 -05  -02 67 361 56 3206 106 112 14 13 134 120
Wells Fargo USsD/% 514 -04 -15 -35 -19 38 67 2552 116 117 14 13 124 116
BOA USD/% 236 06 -10 -19 15 489 67 2488 79 90 09 09 130 109
Citi USD/% 675 -05 09 01 87 428 135 1839 67 72 08 08 130 113
Goldman Sachs UsD/% 2200 02 -16 -6 -6 318 -81 885 99 102 11 1.1 120 110
US Bancorp USD/% 515 -09 -08 -20 01 175 03 8.1 133 136 19 18 150 135
AIG USD/% 602 -07 -16. =78 -53 13 78 544 74 73 07 07 113 12
CHUBB USsD/% 1419 01 -24 -24  -02 17 74 660 96 93 13 12 138 131
METLIFE UsD/% 467 -18 -09 51 27 236 -27 497 91 102 09 09 98 91
PRUDENTIAL FINANCIAL USsD/% 1013 -13 -06 -105 -36 289 26 433 123 118 10 09 99 91
MARSH & MCLENNAN UsD/% 770 -06 ~-14 -21 08 134 139 395 288 281 53 55 203 183
TRAVELERS USD/% 1230 -02 -37 -33 -05 38 05 339 106 109 14 13 138 127
VISA UsD/% 1038 -00 -03 47 96 283 330 2373 253 289 78 76 303 259
MASTERCARD USD/% 1338 -00 00 46 100 383 296 1425 780 764 232 216 305 262
BLACKROCK USD/% 441 -01 -17 -23 17 108 88 673 121 133 22 21 189 166
SCHWAB USD/% 392 -09 -15  -79 -09 262 -07 525 144 335 32 28 243 201
3=

ABHESE K| pt/% 33652 01 23 34 82 94 84 327053 116 112 16 15 149 132
€SI 300 Banks pt/% 62295 05 53 28 106 156 164 69616 132 125 10 09 74 69
a8 CNY/% 71 06 49 44 116 352 307 14844 142 135 10 09 75 71
zAsooY CNY/% 39 10 57 48 111 215 258 12428 139 129 09 08 68 65
FI2H(BOC) CNY/% 43 21 80 113 168 252 256 11999 117 111 09 08 76 72
KAow CNY/% 271 -04 48 53 199 472 542 6718 159 157 15 14 99 89
F3 Wors Y CNY/% 571 15 34 100 263 668 610 10135 173 180 24 20 147 124
Alst e CNY/% 300 17 69 75 50 401 246 7813 79 92 26 24 344 28]
ZIAMALESOE CNY/% 384 03 102 124 284 439 384 3277 104 114 25 22 249 212
amc =4 CNY/% 180 -11 73 42 98 70 121 2099 80 86 15 14 188 164
stols =3 CNY/% 151 -16 34 20 01 -40 -39 1600 81 89 15 14 189 163
XAt S CNY/% 192 -14 77 96 144 76 177 1204 95 103 20 18 221 196
siEf0 5 CNY/% 228 -02 165 157 308 126 274 1489 79 86 19 18 240 202
o=

TOPIX pt/% 15978 -0.1 01 -14 16 217 52 5986333 77 76 13 12 139 133
Banks pt/% 1731 -02 09 55 29 150 -88 406248 65 63 06 05 92 92
Insurance pt/% 8999 -10 -21 -71 -54 187 -52 124698 74 72 08 07 102 99
Diversified Finan Serv pt/% 6264 -04 06 =27 1.2 17.5 1.3 80109 11.7 1.3 1.1 1.0 10.0 95
MITSUBISHI UFJ PY/% 6563 -02 -18| -66 58 212 -89 92064 63 65 06 06 95 90
SUMITOMO MITSUI FINANCIAL PY/% 40300 00 -05 -38 -04 160 96 57002 80 67 06 06 78 87
MIZUHO FINANCIAL PY/% 1875 -0.1 01 -46 -39 83 -106 47606 76 65 06 05 76 87
SHIZUOKA BANK LTD PY/% 9420 02 25 61 04 129 4] 6077 40 50 06 06 181 125
JAPAN POST HOLDINGS PY/% 13440 -01 -05 -38 -01 -01 -79 60480 12 35 04 04 510 133
TOKIO MARINE HOLDING PY/% 43470 -09 -12 -62 -70 81 -94 32734 82 80 09 09 113 109
DAI-ICHI LIFE HOLDINGS PY/% 17495 -10 -19 -89 -47 242 -10. 20959 66 59 06 06 98 107
MS&AD INSURANCE GROUP PY/% 36260 -12 -31 =65 -59 239 0. 21513 70 88 08 08 106 86
NOMURA HOLDINGS PY/% 6045 -08 -30 -70 -97 283 -123 23107 97 84 08 07 92 89
ORIX PY/% 17475 -07 -08 00 -07 215 -42 23139 114 116 09 08 83 75
DAIWA SECURITIES GROUP PY/% 6009 -08 -08| -64 -112 22 -166 10212 84 76 08 08 98 102
JAPAN EXCHANGE GROUP PY/% 18800 05 -02 -73 34 176 126 10322 162 160 38 37 246 240
Sd

BES00 pt/% 2480 -10 -20 -24 -55 78 23 90647 89 93 18 17 157 144
Banks pt/% 99 -14 -21 =50 -28 293 54 12462 86 90 09 09 123 111
Insurance pt/% 1599 -16 -26 -36 -10 204 11 5572 115 113 11 11 114 108
HSBC HOLDINGS EUR/% 80 -00 12 <01 100 358 130 1612 76 85 12 12 147 136
BNP PARIBAS EUR/% 632 -11 -29 43  -47 421 44 789 84 83 08 08 101 98
BANCO SANTANDER EUR/% 54 -14 -20 74 -69 411 10, 81 73 82 08 08 115 105
UBS GROUP EUR/% 140 00 -23  —74 01 208 3.1 539 83 96 11 1.1 120 109
CREDIT SUISSE GROUP EUR/% 123 25 -25 75 29 246 40 313 46 73 08 08 178 112
ING EUR/% 147 -14 -29 =69 -27 361 101 572 100 101 11 11 113 109
BARCLAYS EUR/% 210 =20 -15  -72 -101 147 -148 350 39 66 05 05 116 85
ALLIANZ EUR/% 1791 -13 -23  -08 45 384 141 805 107 107 12 11 12 107
AXA EUR/% 243 -13 -18 =35 15 348 1.1 588 87 88 08 08 98 94
PRUDENTIAL PLC EUR/% 193 -19 -08 -12 22 321 98 499 223 211 28 25 129 120
ZURICH INSURANCE GROUP EUR/% 2614 00 00 66 36 210 92 395 109 117 15 14 139 127
SWISS RE EUR/% 749 -17 -33  -719 -33 57 ~-114 21 78 78 08 08 109 104
MUENCHENER RUECKVER EUR/% 1729 -12 -28 -44 -07 87 -38 28 76 74 08 08 114 113




