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YTD News

Fixed Income =] St 1D W 1M 3M YoY
o= IIA(3H) %,/bp 216 00 -55 68 372 431 51.8
Sk 2 A(5H) %/bp 236 -03 6.2 5.6 358 485 55.6
st 2 xH(109) %/bp 254 -03 =67 7.2 239 423 469
ATI| Spread(108-39) bp 3870 -03 -1.2 04 -133 -0.8 -4.9
A8 Spread(2|AtAHBBB-, 3Y) bp 680.80 0.1 0.2 1.5 1.9 29.2 18.1
0]=2 SxH(109) %/bp 236 -09 -14 =27 17.6 42  -11.7
0]= &7 Spread(10E-29) bp 59.04 -26 94 -218 -290 -657 672
S 2x(10H) %/bp 035 -12 -46 =101 -4.9 7.7 17.6
U= FAH(10H) %/bp 003 -05 -17 —4.2 0.2 0.3 -0.7
k= CDS(59H) bp 6545 -14 -63 -7.0 1.1 25.1 49 4
Currency
USD/KRW /% 1,0958 -04 -20 =31 -3.8 -7.7 -93
EUR/KRW /% 1,287.7 -02 -13 -3.7 -3.7 25 1.9
HKD/KRW /% 1403 -04 -2.1 -3.2 -3.6 -8.3 -9.9
JPY/KRW /% 97 -03 -13 =25 -6.9 -9.2 -6.2
Dollar Index pt/% 940 0.1 0.1 0.3 0.9 -7.0 -85
EUR/USD Y9H/% 1.2 0.1 -0.5 -0.4 -0.6 10.4 11.9
USD/CNY 12t/ % 66 0.1 -0.1 0.1 -0.6 -3.8 -4.7
Commodity
WTI ECVLER 56.8 0.7 1.7 9.2 18.7 8.5 -0.4
Korea Market
AWH He{ 2 ZRl/x9 17.1 4.6 39 7.8 10.9 10.9 11.4
KOSPI ESCVES:] 7.0 1.2 1.0 1.4 32 35 40
KOSDAQ T/ 10.0 34 2.9 6.4 7.8 7.4 7.4
TZHo|EHZ* X/% 27.2 1.6 109 13.2 145 23.6 19.5
83" E22/% 263 -10 2.0 75 11.4 332 34.9
LA Z2/% 9.6 0.8 3.0 12.9 16.9 37.9 415
OE S HE 28X X8/% 167 =20 1.4 4.6 8.4 30.6 314
S
HSCEI pt/% 11,874.4 2.9 2.4 2.7 10.4 25.7 275
HSCEI Put Option 1 -2 -2 -8 -90 834 845
HSCEI Call Option 935 306 206 239 608 697
Euro Stoxx 50 pt/% 35793 0.5 0.6 -0.7 4.6 18.0 9.4
HEm
S| X| premium(1Y) -15.4 -2.7
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KOSPI pt/% 25307 01 02 70 276 1,583,267 _ _ _ _
o pt/% 32296 -12 -03| -42 -63 235 210 85238 89 85 06 05 66 65
23 pt/% 127343 13 -1 32 -14 34 114 65321 67 65 09 08 96 91
=3 pt/% 23760 02 21 30 09 346 351 25881 87 80 09 08 101 100
KB28 KRW /% 55800 23 -18 -23 05 369 304 23331 103 93 07 06 68 71
AlBHR|E KRW/% 47900 -08 -09 59 -81 110 59 22714 104 93 07 07 69 72
sit2g KRW/% 45850 -10 03 -31 -68 411 467 13572 83 83 06 05 71 67
ool KRW/% 15700 -13 03 -105 -I51 303 231 10613 82 81 05 05 64 65
Tl KRW/% 15450 10 23 6.2 20 193 217 8652 79 77 05 05 65 64
BNK2S KRW/% 9310 -06 13 -67 -100 30 73 303 79 79 04 04 56 53
DGB28 KRW,/% 9730 -13 44 55 -139 20 04 1646 84 86 04 04 52 47
ApIIE KRW/% 37800 08 -19 30 05 -129  -48 4379 43 41 06 06 116 116
addg KRW/% 131,500 0.0 00 2.7 10.0 15.4 16.9 26,300 50 52 08 07 166 146
ekl P KRW /% 7380 31 11 -49 -04 108 130 6410 57 55 06 06 91 86
INGAY KRW/% 52300 2.1 46 75 268 4289 82 90 1.1 1.1 129 125
Sy KRW/% 8110 -23 -40 48 -118 -381 -361 1309 87 72 05 05 84 7.1
APATSERY KRW/% 264000 -15 -20 67 74 101  -17 12507 95 88 10 09 108 109
=osiny KRW/% 66,700 02 -01 114 -145 9.1 6.7 4722 150 143 10 09 71 67
SCHBHAL KRW/% 42350 -09 -08 104 95 213 344 378 163 155 1.1 10 70 65
EIESSH] KRW/% 24600 -06 -16 50 04 491 608 2714 210 186 15 13 75 76
ajelol AL KRW/% 10450  -05 40 10 00 457 443 6963 70 69 08 08 127 120
NHEXISH KRW/% 14000 -1 -11 -28 14 429 451 3940 74 71 08 08 114 116
SIRIR= KRW/% 67,100 04 -10 26 20 631 601 3739 126 113 10 09 80 82
AMaE KRW/% 37500 04 25 39 16 166 220 3349 62 59 07 07 124 120
EIESS=E] KRW /% 4735 22 59 42 45 323 368 2868 133 110 09 08 81 78
JIe5H KRW /% 83500 00 36 157 21 299 160 1845 155 134 12 1.1 86 87
*DZHOJES, A2 Z0{S 118 202 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/% 25990 07 08 09 70 182 161 229217 163 167 31 29 195 177
Banks pt/% 3155 01 11 -14 84 196 110 14393 88 95 13 12 145 129
Insurance pt/% 3997 00 -06 -17 46 153 132 6077 86 101 14 13 169 131
Diversified Finan Serv pt/% 6353 06 14 -08 76 187 153 11579 115 119 18 17 189 166
JP Morgan USD/% 989 0.1 17 06 92 268 146 3433 105 112 15 14 144 129
Wells Fargo USsD/% 545 09 09 -07 52 46 -1 2685 111 114 15 14 137 126
BOA UsD/% 267 -00 19 -16 143 315 210 2788 79 88 11 10 147 123
Citi USD/% 724 05 12 -16 97 303 218 1914 68 72 09 09 138 123
Goldman Sachs UsD/% 2380 -00 03 -27 78 128 06 936 103 101 12 12 124 117
US Bancorp USD/% 519 -01 01 -41 04 53 10 8.1 133 133 20 18 152 139
AIG USD/% 596 -0.1 30 =81 27 67  -87 536 46 72 07 07 220 18
CHUBB USsD/% 1492 01 -10 31 26 174 129 693 74 95 14 13 203 139
METLIFE UsD/% 517 -05 -06 -30 108 59 77 544 90 100 10 10 113 108
PRUDENTIAL FINANCIAL USsD/% 1101 00 05 -06 89 94 58 467 120 122 10 09 105 97
MARSH & MCLENNAN UsD/% 835 06 -02 -12 77 206 235 426 290 280 59 60 219 200
TRAVELERS USD/% 1306 07 -24 -20 25 168 67 358 74 95 15 14 186 137
VISA UsD/% 1115 14 -05 36 80 364 428 2309 254 281 84 77 325 274
MASTERCARD USD/% 1525 20 17 49 156 440 477 1615 794 755 246 187 335 284
BLACKROCK USD/% 4814 14 23 10 159 285 265 779 124 136 26 24 215 190
SCHWAB USD/% 461 21 33 31 173 209 167 618 149 156 37 33 285 234
3=

ABHESE K| pt/% 34105 05 -06 09 37 50 99 338401 118 116 17 15 151 133
CSI 300 Banks /% 62863 04 41 32 63 150 174 68552 134 129 10 09 74 69
a8 CNY/% 7100 41 -1l 50 328 309 14755 145 140 10 09 74 70
=Y CNY/% 37 -03 14 -44 08 14.7 18.1 11717 141 136 09 08 63 59
Z223(B0C) CNY/% 39 -05 10 -60 -20 143 140 10972 119 116 08 07 68 64
Fares CNY/% 304 -06 84 134 173 653 725 7548 159 158 17 15 111 99
F3 Wors Y CNY/% 784 36 114 329 421 1172 1214 13943 181 189 32 28 193 161
Mgt M CNY/% 347 18 30 225 236 330 440 8952 92 106 30 27 348 284
ZIAMALESOE CNY/% 478 01 89 228 370 546 720 3977 106 118 3.1 28 297 248
anc = CNY/% 192 84 60 81 146 90 197 2231 78 86 15 15 206 180
stols =3 CNY/% 146 25 13 09 -06 -140 76 1515 80 89 14 13 188 164
XAt S CNY/% 199 54 43 06 114 39 217 1241 94 101 20 19 230 205
siEf0 5 CNY/% 201 57 16 -41 32 -05 128 1340 78 87 17 16 215 18]
U2

TOPIX pt/% 17711 07 -04 23 110 224 166 6628788 78 76 14 13 156 144
Banks pt/% 1873 09 -10 -07 72 39 -13 43384 65 63 06 06 101 100
Insurance pt/% 9882 -01 ~-11 -03 75 84 41 13432 70 75 09 08 117 106
Diversified Finan Serv pt/% 6554 03 -25 -43 40 93 60 83109 118 115 11 10 104 98
MITSUBISHI UFJ PY/% 7439 12 03 22 113 93 33 104352 63 66 06 06 108 100
SUMITOMO MITSUI FINANCIAL PY/% 43870 12 -09 00 83 41 -16 62052 80 68 06 06 85 91
MIZUHO FINANCIAL PY/% 1968 09 -12 -10 51 -22 -62 4997 76 64 06 06 80 91
SHIZUOKA BANK LTD PY/% 10440 11 -08 -09 136 130 63 6735 40 50 07 07 200 136
JAPAN POST HOLDINGS PY/% 12770 06 06 -18 -55 -97 -125 57465 12 35 04 04 484 126
TOKIO MARINE HOLDING PY/% 47790 -13 -10 10 86 06 04 35748 82 73 10 10 124 126
DAI-ICHI LIFE HOLDINGS PY/% 21890 20 54 45 227 171 125 26225 66 65 08 08 123 126
MS&AD INSURANCE GROUP PY/% 34860 -04 -7 78 -68 -08 -38 20682 70 73 07 07 102 96
NOMURA HOLDINGS PY/% 6384 09 -22 -27 24 61 74 2403 97 83 08 08 97 97
ORIX PY/% 1890 01 -41 -29 56 57 19 24616 114 117 10 09 88 80
DAIWA SECURITIES GROUP PY/% 6946 14 -26 41 146 40  -36 11804 84 75 09 09 113 121
JAPAN EXCHANGE GROUP PY/% 19550 -04 -18 -74 38 160 171 10734 162 170 39 38 256 236
Sd

BES00 pt/% 2606 04 10 -09 38 143 75 93745 92 95 19 18 164 151
Banks pt/% 977 -01 -03 -40 -09 147 63 12385 88 91 09 09 124 113
Insurance pt/% 1687 07 11 -01 33 140 67 5740 114 14 12 11 128 112
HSBC HOLDINGS EUR/% 82 00 -09 <25 06 155 111 1643 78 83 12 11 145 137
BNP PARIBAS EUR/% 628 -01 11| =77 -29 152 37 784 85 82 08 08 100 99
BANCO SANTANDER EUR/% 55 -06 01 -24 05 302 121 882 73 81 09 09 120 106
UBS GROUP EUR/% 146 01 05 -09 53 109 10.1 561 83 95 12 11 132 117
CREDIT SUISSE GROUP EUR/% 140 22 31 25 143 267 211 358 43 69 09 09 214 129
ING EUR/% 151 -04 -16  -47 01 182 129 587 103 102 11 11 14 n2
BARCLAYS EUR/% 21 02 47 33 -21 -102 -153 364 23 61 06 06 123 92
ALLIANZ EUR/% 1998 15 09 16 103 330 272 89.1 107 110 13 12 124 117
AXA EUR/% %4 17 22 -03 33 164 59 616 90 94 09 08 103 98
PRUDENTIAL PLC EUR/% 216 18 34 26 63 266 177 558 214 206 30 23 135 126
ZURICH INSURANCE GROUP EUR/% 2571 02 01 05 26 154 90 389 96 117 15 14 150 125
SWISS RE EUR/% 795 03 01 05 56 00 4.1 278 32 81 09 09 249 108
MUENCHENER RUECKVER EUR/% 1911 02 00 18 78 103 64 296 29 83 10 10 547 120




