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Fixed Income = 1w M 3M YoY YTD News
sh= ZAH(3W) %/bp . 09 208 193 597 309 =518 3
Bk 2Af(5H) %,/bp 2.15 1.6 04 19.7 184 727 347 |-E108E ZAKHEYLEAHANS S & HE 51&%t= et
sk= ZA(109) %/bp 240 03 -17 15.3 129 786 327 |=9 =
A | Spread(10E-39) bp/bpchange 4540 -17 26 55 -64 18.9 18 |-n8Lsy "EAN8X0| L= 3 (THEY, ChYmAH, Tyl
A2 Spread(ZJAHHIBBB-, 3Y) bp/bpchange 679.10 -0.5 0.9 -0.4 1.0 273 16.4 |SS)S 2Xks6H7| QS M= OF2iEt 2H"o2t g3l
0]=2 SxH(109) %/bp 230 -04 6.1 9.7 -14 534 175 |-LX MY SI8A| 230202 Fitele EHH WAL A
0j= @X|7|22/(30%) %/bp 416 T 40 100 -60 480 -23.0 |-XAH, HY 4 02 Qtelf UXf2| ZA BE o2t 2
=% =AH(104) %/bp 037 -07  -77 -68 -216 310 19.0
Qs 2fH(10H) %/bp 007 06 1.5 4.1 -13 12.2 3.0 |2 28 = & HHNM & JHitge| Q. DHETh O[XPEAL =2F
St CDS(5W) bp/bpchange 7038 04 -02 1.8 225 707  60.6 |(O04)
Currency -KB=CI2d, LA ASEE= AFad FHU Hea2l
USD/KRW /% 1,1325 04 -0.2 0.1 04 -05  —-6.2|7bp QWA EHI|Z=L 4bp QA
EUR/KRW /% 1,332.1 02 -05 -13 3.1 6.5 5.4 |-KEBSHLI2H Al Sl XtoH 7|&E A WA AF FHO F2| Sbp
HKD/KRW /% 1450 04 -03 0.2 03 -1 -6.9 |Ql4t
JPY/KRW /% 10.1 03 -0.1 -1.3 07 -79 26 |-UE32 2LEX0| LA QIME HojM
Dollar Index pt/% 935 02 02 18 -17 -45 -89
EUR/USD /% 12 -03 -04 -15 25 7.0 12.2 |3. 22¢, o3 thxF 25H oA, "7 SA"(HE)
USD/CNY 2lot/% 66 05 07 1.1 -22  -1.7  -48|-=3| YR LEXC(LHZ0TFY), SLR0| 222
Commodity o Alo|¥3 T MAMoj| thoh AHAA B Aol oA 38
WTI 2e/E, % 519 00 1.9 2.9 112 -34 -9 |90 MHHCta =5
Korea Market
AmWAH 2 ECVESS 95 -05 -08 ~-1.1 2.2 29 3.9 |4, ZHA LOIXIZH| 257 7ATHO)| 2HH(OHZ)
KOSPI Zol/x 53 -09 -22 -1 0.4 1.6 2.3 |-169 65M| 0|4 =0l TIZH| 253X O 2 XHACHH| 13.5% &
KOSDAQ EVESD 42 03 1.4 -00 1.9 1.4 1.6 |7t
OZHojEr2* Z/% 242 -13 46  -07 2.9 12.3 6.4 |-HZEHST AL, "2015F HIEA oIy Yelg oF 2tH
830 Z2/% 244 06 07 0.7 29 184 251 |7IM=&t7t 210f 2016 ZIH20| G =2 LIQCH D el
HEEA Z=2/% 84 08 09 -13 -08 89 239
OEf B A =2/% 160 05 07 1.8 49 240 258 (5 2|2 XMOIXlE 012t A SHXF LAY 6T AF
SHnE (IH3)
HSCEI pt/% 115683 -03 13 45 73 212 242 |0l 3 X 30 0. 222, oMY To{X|E 02 Ao,
HSCEI Put Option 6 0 -5 -40 -86 -820 -840 |=F o™
HSCEI Call Option 723 -28 107 262 319 485
Euro Stoxx 50 pt/% 3,607.8 0.0 0.2 2.6 2.6 19.9 10.3

2 37t 5%

KOSPI pt/% 24844 02 2.1 27 24 218 226 1553069 112 107 11 10 107 95
oy pt/% 33439 -05 -22 09 -20 316 253 87999 89 82 06 06 70 70
23 pt/% 129210 09 04 40 -19 114 130 64175 68 64 09 08 98 94
=3 pt/% 23743 02 58 35 75 286 351 26046 86 79 09 08 103 101
KB2g KRW/% 57300 04 -10 42 -02 391 339 23958 101 90 07 07 73 717
PIIONES KRW /% 49400 -05 -14 43 -14 125 92 23425 102 91 07 07 73 77
siLtae KRW/% 47150 -06 -47 01 -19 478 509 13957 82 79 06 06 73 7.1
SEIE KRW /% 17400 -17 -39 -31 -67 456 365 1762 84 78 06 06 72 73
IS L] KRW/% 14600 03 -10 -17 07 136 150 8176 75 73 05 05 66 65
BNK2S KRW /% 10,100 -15 00 -10 -65 122 164 3292 79 80 05 04 59 56
peB2g KRW /% 10450 -19 -19 -19 =114 105 70 1768 85 86 04 04 54 50
FUveET= KRW/% 36250 -12 32 20 87 -286 -87 4200 50 48 06 06 112 113
A KRW/% 120,000 -20 53 17 -20 106 67 24000 51 50 07 07 148 141
ShotA KRW /% 7130 -26 39 19  -49 144 92 6193 59 54 06 06 82 80
SO KRW/% 7760 -13 04 -47 -223 -387 -389 1252 94 72 05 05 77 67
AbBTY KRW/% 278500 -18 -14 16 -48 -07 37 13194 96 88 10 10 119 121
sy KRW/% 76800 07 28 61 -36 105 229 5437 152 144 12 10 81 77
SO KRW/% 46,800 -17 -08 38 51 284 486 4184 160 153 12 10 78 72
VEIES-5 KRW/% 24250 -26 -28 02 100 540 585 2676 202 180 15 13 76 716
a|2Hof A2 KRW/% 10900 09 74 23 22 363 506 7263 64 62 09 08 143 140
NHEXIEH KRW/% 1480 00 53 35 28 437 534 4165 72 70 09 09 126 126
PEEERIES KRW/% 66900 01 77 06 -68 626 597 3728 124 115 10 09 84 84
ARz KRW/% 36,100 -06 37 -23 -109 68 174 3224 60 58 07 07 122 116
NEIES=E KRW /% 4720 04 65 -10 55 311 364 2859 141 120 09 09 83 78
Jle5 KRW/% 75500 04 39 72 -17.] 85 49 1669 164 142 11 10 74 75
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169 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/% 25594 01 03 24 41 204 143 227265 164 169 31 29 194 175
Banks pt/% 3123 04 -15 55 46 415 99 14524 89 96 13 12 143 128
Insurance pt/% 3999 -05 05 48 32 232 132 6149 86 100 14 13 163 13
Diversified Finan Serv pt/% 6321 -07 -07 55 7. 346 148 11725 113 117 18 17 188 166
JP Morgan USD/% 976 -02 05 65 68 453 13 3435 106 113 14 14 142 128
Wells Fargo USsD/% 532 -11 -44 30 -28 195 -35 2640 111 113 14 14 133 123
BOA USD/% 262 -02 10 75 91 632 186 2764 79 89 11 10 144 121
Citi USD/% 722 06 -40 46 80 485 215 1967 67 72 09 09 138 122
Goldman Sachs UsD/% 2361 -26 -27 48 30 397 -4 951 99 1001 12 12 128 118
US Bancorp USD/% 539 -07 -06 40 36 261 49 90.1 132 135 20 19 157 143
AIG USD/% 636 -05 30 67 -07 55  -26 575 45 66 08 07 189 120
CHUBB USsD/% 1501 -02 19 46 31 194 136 698 79 95 14 13 196 140
METLIFE UsD/% 524 -09 -14 79 62 259 91 556 90 105 11 10 116 109
PRUDENTIAL FINANCIAL USsD/% 1088 -05 1.1 58 22 287 45 465 111 117 10 10 108 97
MARSH & MCLENNAN UsD/% 835 -05 00 27 57 279 236 428 288 281 58 59 220 199
TRAVELERS USD/% 1287 0.1 22 66 19 119 51 355 94 109 15 14 178 135
VISA USD/% 1075 -0.7 02 21 111 309 378 2459 254 287 81 77 314 267
MASTERCARD USD/% 1459 -02 02 31 145 447 413 1554 780 761 240 194 328 276
BLACKROCK USD/% 4756 -05 22 109 120 341 250 773 124 136 26 24 213 187
SCHWAB USD/% 434 -24 -38 79 11 369 99 581 151 160 35 3.1 268 221
3=

ABHESE K| pt/% 33720 -02 -03 03 58 93 86 330683 116 114 16 15 147 131
CSI 300 Banks pt/% 60928 -04 03 18 15 150 138 6860 133 128 10 09 72 67
a8 CNY/% 71 -07 01 52 105 369 301 14972 145 140 10 09 74 70
=Y CNY/% 38 -1.1  -05 1.6 53 197 213 1,201.0 141 135 09 08 65 6.1
Z223(B0C) CNY/% 41 -02 00 20 101 221 203 11618 119 116 08 08 7.1 67
Fares CNY/% 270 06 35 49 102 508 536 6760 161 157 15 13 99 89
Z3 morey CNY/% 579 13 55 87 84 694 635 10364 178 184 24 21 147 124
Mgt M CNY/% 282 -05 30 15 -34 306 171 7402 79 91 25 23 333 267
SRMALESIE CNY/% 388 05 77 65 77 324 395 3277 102 112 25 22 250 213
amc = CNY/% 179 04 18 26 64 76 115 2110 78 85 15 14 197 174
stols =3 CNY/% 147 -09 -10 -27 -02 -9 66 1566 80 89 14 13 192 166
XAt S CNY/% 202 -02 -34 -13 180 155 236 1267 94 103 21 19 236 208
siEf0 5 CNY/% 215 01 -12 =53 165 143 202 1430 79 88 18 17 228 191
U2

TOPIX pt/% 17234 02 17 52 63 270 135 6443466 77 76 13 13 153 142
Banks pt/% 1899 -01 11 70 24 298 01 441624 65 63 06 06 104 101
Insurance pt/% 9726 04 23 55 -21 257 24 133220 72 73 08 08 113 108
Diversified Finan Serv pt/% 6905 0.1 3.0 9.7 7.1 30.2 11.7 8,764.1 11.7 1.3 1.2 1.1 11.0 104
MITSUBISHI UFJ PY/% 7297 -04 03 7.1 11 425 13102360 63 65 06 06 106 98
SUMITOMO MITSUI FINANCIAL PY/% 4380 -03 15 54 28 290 -17 62037 80 68 06 06 85 94
MIZUHO FINANCIAL PY/% 1998 -03 09 45 03 196 -48 50729 76 66 06 06 81 92
SHIZUOKA BANK LTD PY/% 10660 04 28 106 72 291 86 6877 40 50 07 07 204 140
JAPAN POST HOLDINGS PY/% 13000 01 00 -73 -79 09 -109 58500 12 35 04 04 493 128
TOKIO MARINE HOLDING PY/% 46480 03 61 53  -22 149 3] 34768 82 78 09 09 121 122
DAI-ICHI LIFE HOLDINGS PY/% 20750 01 02 132 41 411 66 2489 66 61 08 07 116 125
MS&AD INSURANCE GROUP PY/% 36470 07 24 16 -9 225 06 21637 70 79 08 08 107 89
NOMURA HOLDINGS PY/% 6562 -03 33 67 -16 404 -48 25084 97 84 08 08 100 99
ORIX PY/% 19300 09 52 93 90 314 58 2556 114 116 10 09 91 83
DAIWA SECURITIES GROUP PY/% 6724 -02 47 93 17 160 67 11427 84 75 09 09 110 117
JAPAN EXCHANGE GROUP PY/% 20980 -02 26 127 60 333 256 11519 162 167 42 41 274 26
Sd

BES00 pt/% 2627 -01 01 26 13 159 84 95317 91 95 19 18 165 151
Banks pt/% 1007 03 -10 16 -20 309 96 12736 89 91 09 09 128 115
Insurance pt/% 1669 -04 -00 30 01 207 55 5738 114 113 12 11 123 11
HSBC HOLDINGS EUR/% 83 01 -26 50 09 212 132 1670 78 86 12 12 148 139
BNP PARIBAS EUR/% 663 01 -17 04 06 367 95 828 86 86 09 08 105 102
BANCO SANTANDER EUR/% s¢ 12 04 08 -18 418 154 903 72 80 09 09 123 110
UBS GROUP EUR/% 146 00 05 43 03 321 83 563 82 95 12 11 126 114
CREDIT SUISSE GROUP EUR/% 136 12 10 50 70 315 162 347 45 72 09 09 206 125
ING EUR/% 156 03 -08 31 -04 376 166 606 101 103 12 11 118 115
BARCLAYS EUR/% 21 11 07 25 -85 129 -l44 366 34 65 06 06 115 86
ALLIANZ EUR/% 1955 -03 12 57 75 416 245 872 108 109 13 12 121 115
AXA EUR/% 53 -02 -24 31 06 253 55 614 88 90 09 08 103 98
PRUDENTIAL PLC EUR/% 204 02 -03 46 34 332 119 528 219 211 29 25 128 120
ZURICH INSURANCE GROUP EUR/% 2546 00 00 51 48 171 73 385 102 116 14 14 145 124
SWISS RE EUR/% 783 -07 01 51 -07 23 66 274 54 79 09 08 159 106
MUENCHENER RUECKVER EUR/% 1842 -00 04 51 16 80 26 286 42 79 09 09 262 114




