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sh= ZAH(3W) %/bp 1.1 3.9 18.8 177 608 289 [1.9€ AFFE THA 1.52%2 XeH| 0.05%p 45(0HF)
s 2AY(5H) %,/bp 2.13 13 40 18.1 186 766 331 |-ZtHTJ|E AEA 1.61%(+2bp MoM)
s 2109 %/bp 240 07 1.9 15.0 149 848 324
| Spread(10E-34) bp/bpchange 470 -04 -20 38 28 240 35 |2.389, 24| X H 3HW2H FAE|LH(TH)
A2 Spread(3JAHHBBB-, 3Y) bp/bpchange 679.60 0.2 1.2 0.1 1.8 27.7 16.9 |-28Q|%t L™HZALO|A "SALEE|= 228|289 72X %]
Oj=2 2102 %/bp 230 30 56 101 29 506 —17.2 |02 SX|CHOf SH I AU2FSITH CiOF OIFLI M2 o 3Ho| 2
0|2 2X|7|22|(30%) %/bp 416  F 40 100 -60 480 -23.0 |7l &27| Yo 24t2| XS Hl&otX| oHe Mol 2
S 2xj(104) %,/bp 037 =31 -72 -61 -225 314 19.7 |ah 2iots 26l Lz HE'ol2t olg:
Qs 2fH(10H) %/bp 006 00 08 35 -19 11.8 2.4 |-K¥3 D} £ 2l=of AFZ7 "EXt 0|SUCH =
St CDS(5W) bp/bpchange 7007 04 -05 1.4 199 702 599
Currency 3. CiE4RE Ee AL DTIOIZ Y LE2CHTNE)
USD/KRW /% 1,1278 -0.1 -15 -03 -05 -04 -6.6|-F5 1022 SHS IHAE X R0l Xt3IF 2Rt 250t
EUR/KRW /% 13300 -06 -1.1 -1.5 2.8 63 5.3 |2AE ZA™Oo = drgst DTI A7|E W2 oozt gl
HKD/KRW /% 1445 -01 -13 -02 -05 -10 -7.2
JPY/KRW /% 10,1 -03 -09 -l16 00 -75 30 |4Z57 SSAYE "LHAY LSS =2 Y NHOR TR0
Dollar Index pt/% 933 02 -04 15 -20 -48  -9.2|(04F)
EUR/USD =$/% 12 -02 05 -12 2.8 75 12.4
USD/CNY 10t/ % 6.6 02 -05 0.6 -2.7 -2.1 -5.3 |5.7HAItiE E71= EUCH FEW S7tAlE ofF(olH el
Commodity -SSP YES 9o JHAtiE S0l EH © 283 IHAI
WTI =af/HiE, % 51.9 08 46 28 10.1 3.6 -92|E BT 6.2X0Z 82 ZIbM| CHH| 258 A
Korea Market -S89 ZAHRKL "sletY| FHAHIUE0| St BR0| JUsttE
L™ A2 ESSVESS 101 -1.7 23 -06 2.0 29 4.4 |[MYHO2 thgof L o F" o5

KOSPI ELVESC 62 06 15 -03 0.9 2.0 3.2

KOSDAQ ECVESS 39 -10 07 -03 1.2 0.9 1.3 |6. SIS D001 18Y ZY. ¢liQle-8 32K 2t
DZHoE2* Z2/% 245 63 6.1 2.2 0.9 6.6 7.9 |(Eh
830 Z2/% 242 02 0.1 03 2.1 177 244

A Z/% 83 05 0.1 -2 =17 82 229 |7 S5IM, USFEH DBEEZ AMY HHECHEMH|X)

OEf B A =2/% 159 -00 0.2 1.0 42 234 252
SHnE
HSCEI pt/% 11,6029 0.7 1.9 48 82 208 246
HSCEI Put Option 6 -1 -6 -40 -89 -807 -840
HSCEI Call Option 751 59 126 290 374 513
Euro Stoxx 50 pt/% 3,606.3 0.0 -0.1 2.6 23 19.2 10.2

2 37t 5%

KOSPI pt/% 24801 03 36 39 23 223 224 1550352 112 107 11 10 106 95
oy pt/% 33602 -14 02 14 -14 343 259 88398 89 82 06 06 70 7.
23 pt/% 130377 -09 33 49 01 127 141 65377 69 64 09 08 99 95
=3 pt/% 23694 02 76 33 715 277 348 25982 85 79 09 08 103 100
KB2g KRW/% 57000 -16 18 57 -05 435 334 23874 1001 90 07 07 73 716
AlBER|= KRW /% 49650 -2.1 -13 -25 07 167 97 23544 100 90 07 07 74 78
siLtae KRW/% 47450 26 02 30 -14 516 518 14045 82 79 06 06 74 72
SEIE KRW /% 17700 1.1 -08 03 -48 526 388 11965 84 78 06 06 72 75
IS L] KRW/% 14550 -03 10 -14 -10 169 146 8148 75 73 05 05 66 65
BNK2S KRW /% 10,250 -05 25 28 —-42 177 181 3341 79 80 05 04 60 57
peB2g KRW /% 10,650 05 14 19 97 156 90 1801 85 86 05 04 56 5.1
FUveET= KRW/% 36,700  -0.1 04 25 66 270 76 4252 50 48 06 06 113 115
A KRW/% 122500 04 84 47 04 150 89 24500 51 50 07 07 151 144
ShotA KRW /% 7320 04 69 52 -13 206 121 6358 59 54 06 06 84 82
SO KRW/% 7860 -10 27 55 -222 -369 -381 1268 94 72 05 05 78 68
AbBTY KRW/% 283500 -16 13 44 32 13 56 13431 96 88 10 10 121 123
Sy KRW/% 76300 03 45 69  —-46 119 221 5402 152 144 11 10 81 76
SO KRW/% 47600 -02 51 63 51 285 511 4255 160 153 12 11 79 73
VEIES-5 KRW/% 24900 -31 10 20 129 586 627 2747 202 180 15 13 78 78
a|2Hof A2 KRW/% 10800 09 99 59 53 360 492 7196 64 62 09 08 142 137
NHEXIEH KRW/% 1480 03 88 80 07 451 534 4165 72 70 09 09 126 125
PEEERIES KRW/% 66800 1.1 92 31 76 660 594 3722 124 16 10 09 83 83
ARz KRW/% 36300 -15 51 11 =10 83 181 3242 59 58 07 07 125 118
NEIES=E KRW /% 4700 -04 68 44 60 306 358 2847 141 120 09 09 82 78
Jle5 KRW/% 75200 -04 39 42 -175 112 44 1662 164 142 11 10 74 75
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132 J|& **HSCEI Put Option(12/28/17, 9,200pt), HSCEI Call Option(12/28/17, 11,000pt)
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S&P 500 pt/% 25576 02 05 23 40 199 142 226874 164 169 31 29 194 175
Banks pt/% 3136 09 -05 60 45 416 103 14392 88 96 13 12 144 128
Insurance pt/% 4018 05 15 53 38 235 137 6116 86 100 14 13 163 132
Diversified Finan Serv pt/% 6369 04 03 62 80 348 156 11682 113 117 18 17 189 167
JP Morgan USD/% 97.8 21 15 68 61 449 134 3443 106 113 15 14 143 129
Wells Fargo USsD/% 538 02 -24 41 -22 203 24 2671 11 13 14 14 134 124
BOA UsD/% 262 16 15 76 84 640 187 2768 79 89 11 10 144 121
Citi USD/% 718 -05 -48 40 76 476 208 1955 67 72 09 08 138 122
Goldman Sachs UsD/% 424 16 02 76 60 422 12 977 99 100 13 12 132 122
US Bancorp USD/% 543 02 08 47 42 266 56 908 132 135 20 19 159 144
AIG USD/% 640 13 36 713 02 69 -20 57.8 45 66 08 07 183 121
CHUBB USsD/% 1503 10 29 47 35 194 138 700 81 94 14 13 193 140
METLIFE UsD/% 529 03 -02 89 72 265 101 561 90 105 1.1 10 117 110
PRUDENTIAL FINANCIAL USsD/% 1094 02 03 64 -18 295 51 467 11 17 10 10 108 98
MARSH & MCLENNAN UsD/% 839 00 07 32 64 272 241 430 288 281 58 60 221 200
TRAVELERS USD/% 1288 17 31 67 25 119 52 355 96 109 15 14 179 134
VISA USD/% 1083 -03 12 28 117 314 388 2477 254 287 81 78 316 269
MASTERCARD USD/% 1462 -08 12 33 151 449 416 1557 780 761 241 194 329 277
BLACKROCK USD/% 4780 05 34 115 90 347 256 777 124 136 26 24 214 188
SCHWAB USD/% 445 -06 -2 106 33 3901 127 596 151 160 36 32 275 226
3=

ABHESE K| pt/% 33785 -04 01 07 64 111 89 331002 116 114 16 15 147 131
CSI 300 Banks /% 61151 10 13 19 09 160 142 68724 133 128 10 09 72 68
a8 CNY/% 71 14 16 45 94 387 311 14968 145 140 10 09 75 70
zAsooY CNY/% 38 11 03 11 56 214 226 12129 141 135 09 08 65 62
FI2H(BOC) CNY/% 42 02 07 22 95 235 206 11640 119 116 08 08 72 67
KAow CNY/% 269 26 30 35 70 504 527 6701 161 157 15 13 98 88
F3 Wors Y CNY/% 572 02 44 71 61 684 614 10260 178 184 23 20 145 122
Alst e CNY/% 284 15 22 12 -39 326 177 7425 79 91 25 23 334 269
ZIAMALESOE CNY/% 386 39 52 50 82 349 389 3271 102 112 25 22 249 212
anc = CNY/% 180 -02 -08 -03 57 108 119 2114 78 85 15 14 198 174
stols =3 CNY/% 148 01 01 -10 -03 -59 -58 1577 80 89 14 13 193 167
XAt S CNY/% 202 -02 -40 -08 163 188 238 1270 94 103 21 19 236 209
siEf0 5 CNY/% 215 00 -40 46 157 187 203 1432 79 88 18 17 228 191
U2

TOPIX pt/% 17192 06 19 49 58 271 132 6428595 77 76 13 13 153 142
Banks pt/% 1901 18 09 72 13 300 02 441879 65 63 06 06 104 101
Insurance pt/% 987 18 -03 51 -26 249 20 132699 72 73 08 08 112 107
Diversified Finan Serv pt/% 690.9 0.6 35 9.8 73 30.8 11.7 8,800.3 11.7 1.3 1.2 1.1 11.0 104
MITSUBISHI UFJ PY/% 7327 15 -03 75 01 430 17 102781 63 65 06 06 106 99
SUMITOMO MITSUI FINANCIAL PY/% 43970 16 11 57 24 293 14 62193 80 68 06 06 86 94
MIZUHO FINANCIAL PY/% 2005 14 10 49 -02 196 -44 50906 76 66 06 06 82 92
SHIZUOKA BANK LTD PY/% 10620 26 28 102 44 289 81 6851 40 50 07 07 204 140
JAPAN POST HOLDINGS PY/% 12990 03 -10 -73 -84 02 -110 58455 12 35 04 04 493 127
TOKIO MARINE HOLDING PY/% 46320 32 29 49 25 141 34 34648 82 78 09 09 120 122
DAI-ICHI LIFE HOLDINGS PY/% 20730 14 04 131 23 420 65 24835 66 61 08 07 116 125
MS&AD INSURANCE GROUP PY/% 36200 09 -23 08 65 211 -01 21477 70 79 08 08 106 89
NOMURA HOLDINGS PY/% 6581 15 24 70 -14 414 45 25156 97 84 08 08 100 99
ORIX PY/% 19125 -02 47 84 91 309 49 25324 114 116 10 09 90 82
DAIWA SECURITIES GROUP PY/% 6739 25 45 95 14 150 64 11452 84 75 09 09 110 118
JAPAN EXCHANGE GROUP PY/% 21030 20 20 130 64 338 259 11547 162 167 42 41 275 262
Sd

BES00 pt/% 2631 -00 03 27 15 154 86 9538 91 95 19 18 165 152
Banks pt/% 1005 -01 -15 13 -23 306 93 12745 89 91 09 09 128 115
Insurance pt/% 1675 -00 02 34 04 204 59 5739 113 113 12 11 123 112
HSBC HOLDINGS EUR/% 84 07 -15 5.1 14 201 132 1675 78 86 12 12 149 139
BNP PARIBAS EUR/% 662 02 -26 03 -02 374 93 827 86 86 09 08 105 102
BANCO SANTANDER EUR/% 5S¢ 00 -37 04 -40 397 141 893 72 80 09 09 122 108
UBS GROUP EUR/% 146 05 05 43 03 279 83 563 82 95 12 11 126 114
CREDIT SUISSE GROUP EUR/% 134 01 -03 38 57 290 149 343 45 72 09 08 203 124
ING EUR/% 155 03 -15 28 11 377 162 604 101 103 12 11 118 114
BARCLAYS EUR/% 21 -10 05 14 -92 112 -153 362 34 65 06 05 114 85
ALLIANZ EUR/% 1961 04 14 61 71 423 249 875 108 109 13 12 122 116
AXA EUR/% 54 02 -25 33 06 247 58 615 88 90 09 08 103 98
PRUDENTIAL PLC EUR/% 204 -06 -04 44 31 310 116 528 219 211 28 25 127 120
ZURICH INSURANCE GROUP EUR/% 2547 00 00 51 48 171 73 386 102 116 14 14 146 125
SWISS RE EUR/% 788 -08 15 58 06 23 60 276 56 79 09 09 148 107
MUENCHENER RUECKVER EUR/% 1843 -00 01 52 14 81 26 286 42 79 09 09 262 114




