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sh= ZAH(3W) %/bp ] 159 308 385 69.6 456 |1. &= A0 AELE 0| SIS HISIZ(OHE)
s 2AY(5H) %,/bp 234 49 202 359 438 881 54.2 |-02{o| Mg, 5= £|CH AMEFHHA AH|Q! ‘Gl O|SHHIT o X2
sk 2 AH(109) %/bp 250 44 108 230 293 860 426 |EXtcis
FTI| Spread(104-38) bp/bpchange 4060 07 5.1 -78 92 16.4  -3.0 |-O2{of|M3E AIE CHA Xt 28AR! HE|O|AMIXHR-E, T2
A2 Spread(ZJAFBBB-, 3Y) bp/bpchange | 680.60 0.1 13 1.4 23 286 17.9 |MIHTE L =L F2 J[2EXALR 130 & AfRHE B
0]=2 2KH(10) %/bp 2.43 13 85 212 96 676 43
0|12 2X|7|122|(30%) %/bp 418  FZb 40 14.0 1.0 470 -21.0 |2 OlOIE, IS 28 5. 2 2’3 H|&(0i3)
=2 2xj(104) %,/bp 048 06 86 82 -84 452  30.7 |-2017d WZIX| E0AM0| 2 2H0| CIXHEZAZ 7|t
Qs 2fH(10H) %/bp 007 01 -03 42 -06 135 3.0 |HAHIGHR] ¢t H ROEGHELE 202t B
St CDS(5W) bp/bpchange 7082 05 06 -17 265 730  61.6 |-OlOKE, HIME, LajHidl S AT S24E 7|PS0| 28AKO|
Currency ZI=6E0| e
USD/KRW /% 1,1279 00 -02 -03 1.1 -05 -66
EUR/KRW /% 13258 -00 -03 ~-17 1.9 75 4.9 |3, A M HE FHof| AH SH=CHEHY)
HKD/KRW /% 1445 00 -0.1 -0.2 1.2 -1 ~7.2 |-EEUH 2IHQ M £ 0|T XX FO| EASE] A2EA}
JPY/KRW /% 99 00 -10 -22 -07 -88  -43 X0 Ugt =E7|2H 20, F3| HEOIM AMX|D U= 28
Dollar Index pt/% 93.6 -0.1 03 1.1 -04 5.1 -8.8 |AHIXF ET J|[2Y Y 0j20=2 2IMY I
EUR/USD /% 12 04 02 -03 1.4 8.5 12.6
USD/CNY 2[2t/% 66 00 02 03 -1.7 -2 ~4.6 |4, FHEAF SIH| D22| IHATSICE AITH 13%p QUSHSIEH
Commodity “IIEAL AHZ2IHH 28A TtFe| WAoo R I FX
WTI =af/HiE, % 522 -06 -02 -06 79 37 86 |JMI3E £FEE 3~5% £FOZ S| ItHY YA
Korea Market DL S AN LHESE AR o™
L™ A2 ESSVESS 9.1 02 -13 -09 0.3 0.6 3.4
KOSPI ELVESC 5.1 05 -07 -10 -03 0.1 2.1 |5 Re|2d, I H 2l T XIE. o4t Ql=It 5HTt=E
KOSDAQ To/x=¢ 40 -02 -06 0.1 0.6 0.4 1.3 [(oleizal)
OZHojEr2* Z/% 245 1.6 —65 04 -02 10.3 7.8 |-, oI $iX| 00|32 mo|HA Z-At Q1= O "
830 =2/% 24.9 14 22 1.2 42 216 277
A2ext Z/% 85 0.2 17 -18 -04 119 263 |6. S8, dQlM 528 MBS L3(04E)
OEIE T H X Z2/% 163 20 25 2.9 67 274 284
SHnE
HSCEI pt/% 11,4933 08 -1.1 5.3 6.6 168 234
HSCEI Put Option 9 -2 4 -37 -65  -691  -837
HSCEI Call Option 658 60  -94 298 282 420
Euro Stoxx 50 pt/% 35915 -05 -08 1.5 3.4 16.3 98

2 37t 5%

KOSPI pt/% 24925 01 04 50 24 238 230 1558302 11.1 108 1.1 10 107 95
oy pt/% 34517 18 38 -00 34 268 293 90,747 88 83 06 06 72 72
23 pt/% 134950 27 49 58 01 118 181 68,404 68 64 09 09 104 99
=3 pt/% 22961 10 -07 15 -114 231 306 25005 87 81 08 08 96 95
KB2g KRW/% 59,100 24 37 84 -17 376 381 24710 1001 90 07 07 74 718
PIIONES KRW/% 51300 14 30 18 -32 183 134 24326 102 92 08 07 76 80
size KRW /% 50000 26 70 58 -38 555 600 1480 82 81 06 06 78 75
SEIE KRW /% 17500 03 26 00 -105 411 373 1180 83 79 06 06 74 75
IS L] KRW/% 15000 24 38 56 -42 141 181 8400 75 73 05 05 69 68
BNK2S KRW /% 9940 04 07 -11 -105 47 145 3240 79 80 05 04 59 56
peB2g KRW /% 10350 05 15 05 -123 48 59 1751 85 85 04 04 54 50
FUveET= KRW/% 36,750 04 21 04 96 <256 74 4258 51 49 06 06 113 116
A KRW/% 133500 47 99 151 77 236 187 26700 51 50 08 08 167 157
ShotA KRW /% 8090 73 136 179 83 315 239 7026 59 54 07 06 93 91
SO KRW/% 8000 18 28 23| -190 -360 -370 1291 94 72 05 05 80 69
AbBTY KRW/% 282500 13 22 13 -33  -16 52 13383 95 87 11 10 120 122
Sy KRW/% 75400 19 16 24 6.1 90 206 5338 152 145 11 10 80 76
SO KRW/% 48100 14 47 71 58 365 527 4300 160 153 12 11 80 74
VEIES-5 KRW/% 26550 08 66 106 132 691 735 2929 197 179 16 14 86 84
a|2Hof A2 KRW/% 10300 15 -14 40 -80 327 423 6863 65 66 08 08 133 126
NHEXIEH KRW/% 14250 04 -10 63 -53 390 477 4010 73 69 09 08 119 120
PEEERIES KRW/% 65300 19 -12 60 ~-114 581 558 3639 124 115 10 09 81 82
ARz KRW/% 35800 06 10 29 -127 58 164 3197 60 58 07 07 123 117
NEIES=E KRW /% 4530 06 -14 12 -145 338 309 2744 143 121 09 08 78 73
Jle5 KRW/% 72100 10 -1.1 07 ~17.1 53 01 1593 164 141 11 10 71 72
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24 J|& **HSCEI Put Option(12/28/17, 9,200pt), HSCEI Call Option(12/28/17, 11,000pt)

Compliance Notice

Ch 2 ZAKIZ0| =5 & 8L FAt 2 MAIMED} Mgt atst Xt

2 A= SAAL SUEIE 57| 2l0H0] ZgE FAS] MAS LTt Eot FAr 40| BHofl BHELEl= A2 2 A SA HiZE, TS, B, tHoje &= &LCt
of X MR ATHO| Tig SYKIZ 2 A8 = gl&LIC.

2 U YEEEE] 20jT HOILL, HARS 1 FEHOILE OIS A 4 SISLICE TRHK OlHs FS0IE 2 xRS N2l SHUEKC| Znjo) cist



e

S&P 500 pt/% 25572 -05 -02 24 32 193 142 228183 162 168 31 29 194 175
Banks pt/% 3225 -03 27 57 66 414 135 14968 89 96 13 12 148 132
Insurance pt/% 4064 -05 14 46 32 276 150 6244 86 100 14 13 166 133
Diversified Finan Serv pt/% 6363 -08 -01 39 63 328 155 11791 115 121 18 17 188 166
JP Morgan USD/% 1010 01 31 73 89 468 171 3555 106 113 15 14 147 133
Wells Fargo USsD/% 553 -03 34 23 03 208 03 2723 111 113 15 14 138 128
BOA UsD/% 276 -02 43 116 129 653 250 2889 79 89 11 11 152 128
Citi USD/% 736 -08 07 39 82 485 239 1947 67 72 09 09 141 125
Goldman Sachs UsD/% 2417 -13 -01 50 91 377 09 97.4 102 102 13 12 127 119
US Bancorp USD/% s41 -01 16 10 18 235 54 906 133 133 20 19 158 145
AIG USD/% 651 -00 26 67 -03 75 03 588 45 66 08 07 193 123
CHUBB USsD/% 1542 -02 20 76 46 259 167 717 79 95 14 13 209 144
METLIFE UsD/% 539 -04 22 61 87 308 123 572 90 105 11 11 119 112
PRUDENTIAL FINANCIAL USsD/% 1113 -08 22 56 -20 342 69 475 11 17 11 10 110 99
MARSH & MCLENNAN UsD/% 845 -00 1.1 19 49 347 250 433 288 281 58 60 222 201
TRAVELERS USD/% 1318 -1.1 14 74 34 209 76 31 85 93 15 14 176 138
VISA USD/% 1095 10 16 63 95 335 403 2490 254 287 82 76 319 271
MASTERCARD USD/% 1462 03 00 55 125 421 416 1557 780 761 241 194 329 277
BLACKROCK USD/% 4692 -10 -17 72 88 374 233 763 124 136 25 24 210 185
SCHWAB USD/% 447 -12 27 51 40 408 13 598 149 157 36 32 276 227
3=

ABHESE K| pt/% 33969 03 04 16 46 90 94 333559 116 114 16 15 147 131
CSI 300 Banks /% 60529 -02 -13 06 02 134 131 67982 133 128 09 09 71 67
Z=aMoH CNY/% 71 08 -19 07 50 352 305 14664 145 140 10 09 74 70
=Y CNY/% 38 -08 -13  -21 0.8 193 216 1,2029 141 136 09 08 65 6.1
FI2H(BOC) CNY/% 41 -12 -24 =31 44 194 183 11408 119 116 08 08 70 66
KAow CNY/% 28 07 -11 42 53 491 523 6733 161 158 15 13 98 88
F3 Wors Y CNY/% 601 -02 19 107 158 745 696 10751 178 184 24 21 152 128
Alst e CNY/% 293 01 21 32 34 353 216 7700 79 91 26 24 342 276
ZIAMALESOE CNY/% 397 02 02 53 154 358 428 33701 102 112 26 23 257 218
amc = CNY/% 179 03 11 -08 19 62 111 2098 78 85 14 14 196 173
stols =3 CNY/% 148 -03 -04 -04 -15 -80 -63 153 80 89 14 13 192 167
XAt S CNY/% 197 -01 -39 -43 111 102 207 1238 94 103 20 18 230 203
siEf0 5 CNY/% 208 02 -37 54 59 67 166 1390 79 88 17 16 221 185
o=

TOPIX pt/% 17514 -03 16 47 81 267 153 6541745 77 76 13 13 155 144
Banks pt/% 1950 12 31 50 57 283 28 452284 66 63 06 06 106 104
Insurance pt/% 10207 11 49 83 45 314 75 139345 72 73 09 08 119 112
Diversified Finan Serv pt/% 6827 -03 -10 43 6.4 263 10.4 8,632.8 11.7 1.3 1.2 1.1 10.9 10.3
MITSUBISHI UFJ PY/% 7648 18 54 63 75 435 62 107284 63 65 07 06 111 103
SUMITOMO MITSUI FINANCIAL PY/% 45010 10 25 44 63 269 09 63664 80 68 07 06 88 96
MIZUHO FINANCIAL PY/% 2046 10 27 25 30 193 -25 51947 76 66 06 06 83 94
SHIZUOKA BANK LTD PY/% 10790 12 18 65 65 246 99 6961 40 50 07 07 207 142
JAPAN POST HOLDINGS PY/% 13040 -0.1 03 -43 -65 04 -106 5830 12 35 04 04 495 128
TOKIO MARINE HOLDING PY/% 48890 16 52 100 44 205 19 36571 82 78 10 10 127 130
DAI-ICHI LIFE HOLDINGS PY /% 21595 08 48 123 113 459 110 25871 66 61 08 08 121 130
MS&AD INSURANCE GROUP PY/% 3830 05 39 44 -16 275 58 22759 70 79 08 08 113 95
NOMURA HOLDINGS PY/% 6567 -00 -00 34 -11 328 -47 25103 97 85 08 08 100 98
ORIX PY/% 19330 07 -0 63 105 293 60 25596 114 116 10 09 91 83
DAIWA SECURITIES GROUP PY/% 6728 05 09 35 06 145 66 11433 84 75 09 09 110 118
JAPAN EXCHANGE GROUP PY/% 20490 -19 -24 47 27 282 227 11250 162 167 41 40 268 255
Sd

BES00 pt/% 2609 06 -10 10 21 132 77 95069 90 95 19 18 164 150
Banks pt/% 1013 -04 -00 11 -12 238 102 12888 88 91 10 09 128 116
Insurance pt/% 1678 04 03 32 11 173 61 5771 113 113 12 11 125 112
HSBC HOLDINGS EUR/% 83 -07 -09 29 “19 185 129 1668 77 86 12 12 149 139
BNP PARIBAS EUR/% 675 -09 0.1 17 35 278 114 843 85 84 09 09 106 104
BANCO SANTANDER EUR/% 56 01 -01 -07 -30 289 155 903 72 80 09 09 123 109
UBS GROUP EUR/% 146 -10 05 48 -12 291 108 562 82 95 12 11 127 116
CREDIT SUISSE GROUP EUR/% 136 -07 19 60 94 266 185 349 45 72 09 09 210 128
ING EUR/% 160 02 17 48 19 336 194 620 101 103 12 12 121 17
BARCLAYS EUR/% 22 -05 23 38 61 72 -118 377 33 62 06 06 119 90
ALLIANZ EUR/% 1967 -02 04 63 99 381 253 877 108 109 13 12 122 116
AXA EUR/% 55 -02 10 31 22 230 65 620 88 90 09 09 103 98
PRUDENTIAL PLC EUR/% 207 -09 02 59 19 315 133 535 216 209 29 26 129 122
ZURICH INSURANCE GROUP EUR/% 2534 05 14 35 22 167 719 383 101 117 14 14 147 124
SWISS RE EUR/% 780 -01 12 66 -05 -20 55 273 42 80 09 09 214 107
MUENCHENER RUECKVER EUR/% 183 02 02 53 33 47 37 289 41 79 09 09 300 114




