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o= ZFRH(3'9) %/bp 11.0 28.2 33.7 67.2 419
ok ZAH(5H) %/bp 2.29 25 146 320 37.8 855 493
st Z2rH(104) %/bp 2.46 0.2 55 18.8 23.6 84.4 38.2
ATHI| Spread(10E-34) bp/bpchange 3990 -23 55 -9.4 -10.1 17.2 -3.7
A2 Spread(3JAHHBBB-, 3Y) bp/bpchange 680.50 0.0 1.4 13 2.0 29.1 17.8
0= 2%(10) %/bp 242 52 119 169 164 654 56
0= 2x17|22|(303) %/bp 4.14 Ft 20 11.0 -8.0 410 -250
S 2kH(10H) %/bp 0.48 44 111 2.9 -3.2 453 30.1
= 2H(109) %/bp 0.07 00 -0.1 35 -0.3 12.0 29
k= CDS(5H) bp/bpchange 71.15 1.9 1.1 -0.5 26.0 75.0 62.4
Currency
USD/KRW /% 1,1274 -02 -05 -0.8 1.2 -0.3 -6.6
EUR/KRW /% 13264 -03 -04 =25 1.9 7.7 5.0
HKD/KRW /% 1445 -03 -04 -0.7 1.2 -0.9 -7.2
JPY/KRW /% 99 -05 -1.7 =22 -1.2 -8.7 -43
Dollar Index pt/% 93.9 0.0 0.5 1.9 -0.0 -4.9 -8.5
EUR/USD =el/% 1.2 0.1 -00 -1.6 1.0 8.1 12.1
USD/CNY 2ot/ % 6.6 0.1 0.2 0.7 -1.7 =2.1 -4.6
Commodity
WTI 2ef/HiE, % 525 1.1 0.7 2.8 11.8 =41 -8.1
Korea Market
LB HeHUZ ESCVES.| 8.8 0.7 -07 -1.2 1.2 23 3.2
KOSPI xel/xe 46 -0.1 -07 -1.5 -0.0 1.0 1.6
KOSDAQ ZRl/x9 4.2 08 -00 0.3 1.2 1.2 1.6
TZHOjEFHS* /% 242 0.6 -02 -1.2 -0.4 15.2 6.2
83" 28/% 245 0.3 0.6 -0.1 2.9 19.6 259
AM2GXH* Z22/% 85 0.6 1.8 -2.0 -0.1 11.4 26.0
&3 HE 28X E22/% 16.0 0.2 0.0 0.9 4.6 24.4 259
SHB
HSCEI pt/% 11,4056 07 ~-1.4 27 54 158 225
HSCEI Put Option 1 4 5  -28 66 693 835
HSCEI Call Option 598 57 125 149 204 360
Euro Stoxx 50 pt/% 3,610.7 0.1 0.1 2.0 4.6 16.7 10.4
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KOSPI pt/% 24905 00 02 46 21 223 229 1557004 111 107 11 10 107 95
oy pt/% 33921 16 14 -18 52 253 271 89,182 88 83 06 06 71 7.
23 pt/% 13,1461 04 17 31 32 96 150 66301 68 64 09 08 101 96
=3 pt/% 22731 -10 =43 05 -132 211 293 24869 87 81 08 08 95 94
KB2g KRW/% 57700 05 07 42 32 314 348 24125 1001 90 07 07 73 716
ABER|= KRW/% 50600 08 24 00 34 146 118 23994 103 92 07 07 75 79
siLtae KRW/% 48750 39 34 04 44 473 560 14430 82 81 06 06 76 73
ooy KRW/% 17450 26 03 09 94 363 369 11,796 83 79 06 06 74 75
ey KRW/% 14650 2.4 03 14 36 93 154 8204 75 73 05 05 67 67
BNK2S KRW/% 9900 02 -20 15 =116 24 141 3227 79 79 05 04 58 56
DGB28 KRW/% 10300 10 -14 -24 -138 31 5.4 1742 85 85 04 04 54 50
FUveET= KRW/% 36600 1110 21 87 268 -78 4240 55 53 06 06 113 114
A KRW/% 127500 20 63 85 04 143 133 25500 51 50 08 07 159 150
Skl KRW/% 7540 -18 58 96 16 169 155 6549 59 54 06 06 87 85
SO KRW/% 780 05 13 14 -209 -379 -381 1268 94 72 05 05 78 68
AHASSHR KRW/% 279000 -04 02 22 54 53 39 13218 95 87 11 10 119 120
SEox KRW/% 74000 -07 -36 11 -77 45 184 5239 152 145 11 10 79 74
SO KRW/% 47450 03 14 66 32 296 506 4242 160 153 12 11 79 73
VEIES-5 KRW/% 26350 02 87 100 141 673 722 2907 197 179 16 14 85 83
a|2Hof A2 KRW/% 10150 19 -69 34 94 277 402 6763 65 66 08 08 131 124
NHEXISH KRW/% 14200 -10 —4.] 60 44 359 472 399 73 69 08 08 119 120
staagx= KRW/% 64100 -1.1 -42 21 -137 533 530 3572 124 15 10 09 80 81
A= KRW/% 35600 00 -14 35 -136 30 158 3179 60 58 07 07 123 116
NEIES=E KRW/% 4505 -03 -46 10 -139 323 302 2728 143 121 09 08 77 73
Iz KRW/% 71400 -10 -54 -14 -203 50 -08 1578 164 141 11 09 70 7.1
*TZOJErD, AR RIS 10 23 7|2 **HSCEI Put Option(12/28/17, 9,200pt), HSCEI Call Option(12/28/17, 11,000pY)
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S&P 500 pt/% 25691 02 04 27 40 194 148 227878 162 169 31 29 195 176
Banks pt/% 3234 12 35 54 88 418 138 14803 89 96 13 12 148 132
Insurance pt/% 4083 04 2.1 54 44 274 156 6222 86 100 14 13 167 134
Diversified Finan Serv pt/% 6414 04 15 48 81 334 165 11751 115 121 18 17 190 167
JP Morgan UsD/% 1009 16 34 64 106 465 170 3851 106 113 15 14 147 133
Wells Fargo USD/% ss4 09 42 22 21 217 06 2751 111 113 15 14 139 128
BOA UsD/% 277 19 56 106 158 651 252 2920 79 89 11 11 152 128
Citi USD/% 742 10 28 40 123 497 249 2023 67 72 09 09 142 126
Goldman Sachs UsD/% 2448 11 37 60 122 398 23 986 102 102 13 12 129 120
US Bancorp USD/% s42 01 06 10 27 231 55 907 133 133 20 19 158 145
AlG UsD/% 651 03 24 73 09 80 -03 588 45 66 08 07 193 123
CHUBB USD/% 1544 -05 29 83 51 263 169 719 79 95 14 13 206 144
METLIFE UsD/% s41 13 34 7.0 111 303 127 574 90 105 11 11 120 113
PRUDENTIAL FINANCIAL USD/% 1122 12 31 68 00 343 78 479 11 17 11 10 111 100
MARSH & MCLENNAN UsD/% 845 02 11 21 52 300 250 433 288 281 58 60 222 201
TRAVELERS USD/% 1332 -09 35 91 54 221 88 35 85 93 15 14 178 139
VISA UsD/% 1084 08 08 27 80 303 390 2479 254 287 81 78 316 269
MASTERCARD USD/% 1458 02 -0 28 126 413 412 1553 780 761 240 193 328 276
BLACKROCK USD/% 4737 -01 -04 88 106 381 245 770 124 136 25 24 212 187
SCHWAB USD/% 452 16 41 62 77 404 145 605 149 157 37 32 279 230
3=

ABHESE K| pt/% 33882 02 05 14 45 82 92 332706 116 114 16 15 148 13
CSI 300 Banks pt/% 60651 05 -05 02 -02 128 133 68352 133 128 09 09 71 67
Z=aMoH CNY/% 72 06 11 10 75 353 316 14608 145 140 10 09 74 70
=Y CNY/% 38 05 1.1 -13 3.0 195 226 12118 141 136 09 08 65 62
Z223(B0C) CNY/% 41 02 -05 -26 70 198 198 11506 119 116 08 08 7.1 67
Fares CNY/% 26 05 -15 31 43 468 513 6674 161 158 15 13 97 87
Z3 morey CNY/% 602 05 39 112 151 742 699 10710 178 184 25 21 152 129
Mgt M CNY/% 293 09 37 32 35 346 215 7681 79 91 26 24 341 276
SRMALESIE CNY/% 396 08 21 44 144 358 425 3359 102 112 25 23 256 217
amc =4 CNY/% 178 12 06 16 21 55 108 2091 78 85 14 13 196 173
stols =3 CNY/% 148 14 06 -05 -13 -82 60 1565 80 89 14 13 193 167
XAt S CNY/% 197 15 -22 -41 123 102 208 1239 94 103 20 18 230 204
siEto| = CNY/% 208 11 32 62 85 67 164 1383 79 88 17 16 221 184
o=

TOPIX pt/% 17569 07 19 50 86 276 157 6566511 77 76 14 13 156 144
Banks pt/% 1927 11 15 40 53 270 16 447403 65 63 06 06 105 102
Insurance pt/% 10096 04 38 67 39 297 63 13799 72 73 09 08 118 111
Diversified Finan Serv pt/% 6847 -05 -08 43 63 27.4 10.7 86754 117 1.3 1.2 1.1 109 104
MITSUBISHI UFJ PY/% 7513 16 30 45 66 416 43 105390 63 65 07 06 109 101
SUMITOMO MITSUI FINANCIAL PY/% 44560 08 16 35 65 263  -01 63028 80 68 07 06 87 95
MIZUHO FINANCIAL PY/% 2026 11 14 19 30 182 -34 51439 76 66 06 06 83 93
SHIZUOKA BANK LTD PY/% 10660 03 00 59 70 224 86 6877 40 50 07 07 204 140
JAPAN POST HOLDINGS PY/% 13050 04 04 -33 70 12 -106 58725 12 35 04 04 495 128
TOKIO MARINE HOLDING PY/% 48110 04 35 78 29 177 03 35987 82 78 10 10 125 128
DAI-ICHI LIFE HOLDINGS PY/% 21415 -02 32 114 111 450 100 25656 66 61 08 08 120 129
MS&AD INSURANCE GROUP PY/% 38160 06 46 33 -18 272 53 22640 70 79 08 08 112 95
NOMURA HOLDINGS PY/% 6568 -06 0.1 34 04 328 47 25107 97 85 08 08 100 98
ORIX PY/% 19200 -04 -05 44 93 300 53 25424 114 116 10 09 91 83
DAIWA SECURITIES GROUP PY/% 6695 -02 -04 33 09 140 7.1 11377 84 73 09 09 109 120
JAPAN EXCHANGE GROUP PY/% 20890 -10 -04 72 46 291 251 11470 162 167 42 41 273 260
Sd

BES00 pt/% 2624 03 0.1 17 32 134 83 95342 90 95 19 18 165 15
Banks pt/% 1017 05 09 07 09 240 107 12819 88 91 10 09 129 116
Insurance pt/% 1684 -0.1 09 31 28 178 65 5775 113 113 12 11 125 112
HSBC HOLDINGS EUR/% 83 04 04 27 13 196 137 1670 77 86 12 12 148 138
BNP PARIBAS EUR/% 681 03 27 12 60 292 124 850 85 84 09 09 107 105
BANCO SANTANDER EUR/% 56 15 -01 -20 -14 273 153 902 72 80 09 09 123 109
UBS GROUP EUR/% 148 05 20 49 15 301 119 570 82 95 12 12 129 117
CREDIT SUISSE GROUP EUR/% 138 09 27 54 111 258 193 352 45 72 09 09 211 129
ING EUR/% 159 11 22 37 28 329 191 619 101 103 12 12 121 17
BARCLAYS EUR/% 22 13 35 34 -36 79 -114 377 32 63 06 06 119 90
ALLIANZ EUR/% 1971 07 08 57 113 387 255 879 108 109 13 12 122 116
AXA EUR/% %6 12 11 26 39 229 67 621 88 90 09 09 104 99
PRUDENTIAL PLC EUR/% 208 -12 22 49 47 329 144 537 219 211 29 26 131 123
ZURICH INSURANCE GROUP EUR/% 2553 02 17 34 42 175 85 386 101 117 14 14 147 125
SWISS RE EUR/% 783 -08 13 58 09 -02 54 273 44 79 09 09 191 107
MUENCHENER RUECKVER EUR/% 180 03 09 46 42 48 35 288 43 79 09 09 268 115




