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Fixed Income = LWl 1D W M 3M YoY YTD News
B2 2A(3H) %,/bp 213 36 -37 102 337 359 4961289 28
s 2AY(5H) %,/bp 232 -42 -55 53 318 411 52.1 |2E(ZAMH|X)
Bk 2 A(109) %,/bp 252 -20 -43 67 224 382 447 |-28%9 USY & 28IE USH MM 8t =X 1Y
| Spread(10¥-34) bp 38.70 16 -06 -35 =113 23 49 |MY BE01Re|
A2 Spread(S|AHIBBB-, 3Y) bp 68130 09 02 0.8 28 306 18.6 |-280E S3I2-=4or =Qlo 2 At SITHAL 24|, 3t}
0]=2 2KH(10) %,/bp 232 00 -57 48 153 -31 -156 |52, 0o, nEdE S 77 JEAF 28L =2 S O]
0|2 &¢h| Spread(109-23) bp 5920 00 -75 -210 -269 -635 -67.1|2 ™Y
S Fx(104) %,/bp 035 -02 -29 -85 -30 85 17.2
QL= Z2R|(109) %,/bp 003 00 -27 -44 -13 0.8  -15|2 2%, LA CIBUE L3t =0HY 18Ol CHS2HCHOlH )
st CDS(549) bp 6360 -28 -76 90 03 289 451 |-2¥3, LHERE J|YEXFE(CIB) AIYEE CHE 2%t T
Currency -NH5E28XIF, 2¥ XIF & 713 HX| M2 0r2e|
USD/KRW /% 10854 -03 -15 -40 4. -7.7 =101 |-KB, 5282 '2¥-S2' AlYX| ¥3t
EUR/KRW /% 1286 04 -10 -33 -33 29 1.8 |-Alst StLt= Xt IBS-Y, REle HIGAL 9= S5
HKD/KRW /% 1390 -03 -15 -4 -39 -84 -108
JPY/KRW /% 98 -03 03 -21 59 =67  -59 |3 2N oty ST a| HH HEA ATICHOL|)
Dollar Index pt/% 931 -01 -09 09 00 -84 -93|-22Y S8AHIX}IHT Qi SHES E US| MH XHF
EUR/USD =2A/% 12 02 07 0.9 0.4 12.3 13.0 |8HX| E0iCtE Y&
USD/CNY QIot/% 66 -04 -07 -09 -1 48  -54 |-2ZY X0 2EAH|X UMD XAH2QS] o2 L]
Commodity MO 2 S 2 EAHIR B FXEQH CIEY Sl LE
WTI e /HiE, % 580 2.1 48 11.4 18.5 10.7 1.7 (g o™
Korea Market
L™ A2 EVESD 129 -40 -07 48 6.2 5.4 73 |4 SUY LA Q2 SIS ZAKSHE)
KOSPI ECVESS 52 -24 -05 0.4 1.1 0.5 22 |-G Y A2 ) AEHH 2XEE &E = o
KOSDAQ EVESD 78 -16 -02 44 5.1 49 5.1
D ZHojEZ* Z2/% 260 -29 25 8.4 85 219 14.4 |5 ROEE, 24U2E AEHR 2.5% QISHZAH|=X)
830 =2/% 266 05 20 8.7 124 337 364
PuE=X=b X/% 9.7 0.3 35 145 18.2 39.2 435 |6. PITH2IOIZ, 29 215 0|AtR], 10002 XE=2ZEEH(THL)
O[St B A" =2/% 169 07 1.2 5.6 93 307 326 |-¢itH2to|TAH, 29 AUA| OJALS| B0 1HARI 2o =
S =R X MBS U ot oA o™
HSCEI pt/% 11,737.1 =19 1.8 2.1 7.1 21.4 260 |-¥CH2tO|= BHHRE, "X| 9L 7= RBCH|E0| 150% 2o2
HSCEI Put Option ] 0 -3 -6 67 =744 845 |HOIN FTIotD Q= tFEF St HIHZ 2188t HA Xt
HSCEI Call Option 855 -163 178 200 428 617 | =" Tggtct'n o
Euro Stoxx 50 pt/% 3,572.1 03 02 ~-10 39 17.8 9.2
]
S| X| premium(1Y) -18.3

2 37t 5%

KOSPI pt/% 25372 01 0.1 6.8 1,587,999 _ _ _ _
o pt/% 32627 01 -17 . -23 57 224 223 8,185 89 85 06 05 67 66
23 pt/% 128108 -00 -18 -21 -12 29 121 65610 67 65 09 08 96 91
=3 pt/% 24906 08 32 8.4 51 403 417 27334 87 80 09 09 106 105
KB=g KRW /% 56,700 09 -22 17 20 356 325 23707 103 93 07 06 69 72
PNIoNES KRW/% 47800 -08 -19 55 -84 8.4 56 22667 104 93 07 06 69 72
sit2g KRW/% 46,000 -10 -32 54 -52 401 475 13646 83 83 06 05 71 67
ool KRW/% 16150 06 -15 74 129 313 267 10917 82 81 06 05 66 66
|ged KRW/% 15800 00 29 7.8 43 170 244 8848 79 77 05 05 66 65
BNK2 S KRW/% 9340 04 07 57 65 19 76 3044 79 79 04 04 56 53
DGB28 KRW,/% 9830 02 24 46 98 02 06 1663 84 86 04 04 52 48
st KRW/% 37650 01 -12 29 04 -133 52 4362 43 41 06 06 115 116
addg KRW/% 132,000 -1.1 0.0 35 11.4 13.3 17.3 26,400 50 52 08 07 167 146
sishancy KRW/% 7350 04 -25 -25 -3 84 126 638 57 55 06 06 9.1 86
INGAY KRW/% 52500 21 10 62 232 4305 82 90 11 11 130 126
EQrAT KRW/% 8080 04 -40 28 -120 -386 -364 1304 87 72 05 05 84 7.1
APATSERY KRW/% 262000 -09 -33| -61 -92 -124 -24 12412 95 88 10 09 107 108
=osiny KRW/% 66300 00 -21 -104 -164 -100 6.1 4694 150 143 10 09 71 67
SCHBHAL KRW/% 42,400 00 -36 -106 -122 179 346 3791 163 155 1.1 10 70 65
EIESSH] KRW/% 24850 -02 -04 57 02 515 624 2742 210 186 15 13 75 77
ajelol AL KRW/% 11,150 05 57 99 83 586 540 7429 70 69 09 09 135 128
NHEXISH KRW/% 14650 07 07 32 43 477 518 4123 74 71 09 08 120 121
SIRIR= KRW/% 69,800 09 20 8.9 42 650 666 3890 123 110 10 10 84 87
AMaE KRW/% 38300 00 03 76 41 219 246 3420 62 59 08 07 126 123
EIESS=E] KRW/% 4935 20 54 95 13 418 426 2989 133 110 09 09 84 81
JIe5H KRW/% 89800 15 56 258 91 403 247 1985 155 134 13 12 92 94
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22 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/% 25971 -01 13 13 63 178 160 230507 163 168 31 29 195 177
Banks pt/% 3144 -03 02 -6 68 180 106 14355 88 95 13 12 144 128
Insurance pt/% 3978 -05 -12 -22 41 141 126 6050 86 101 14 13 168 131
Diversified Finan Serv pt/% 6326 -04 12 -10 62 178 149 11598 115 119 18 17 188 165
JP Morgan USD/% 986 -03 05 07 76 251 143 3423 105 112 15 14 143 129
Wells Fargo USD/% 541 -08 06 -15 39 36 -9 2062 11 114 15 14 136 125
BOA USD/% 267 03 -05  -18 122 297 206 2781 79 88 11 10 147 123
Citi USD/% 723 -02 07 -17 75 275 216 1911 68 72 09 09 138 122
Goldman Sachs UsD/% 2364 -07 -05 -24 61 114 -13 926 103 1001 12 12 123 116
US Bancorp USD/% 519 00 -02 41 02 52 11 8.1 133 133 20 18 152 139
AIG USD/% 592 -07 -31 -88 -25 -19 -93 532 46 72 07 07 221 18
CHUBB USD/% 1483 06 -19 -45 28 170 122 688 74 95 13 13 202 138
METLIFE UsD/% 517 00 -03 -32 99 48 77 544 90 98 10 10 113 108
PRUDENTIAL FINANCIAL USD/% 1097 -03 -05 -10 85 90 54 465 120 119 10 09 105 96
MARSH & MCLENNAN UsD/% 827 -10 -06 -19 7.1 190 223 422 290 280 58 59 217 198
TRAVELERS USD/% 1300 -05 -28 -33 22 150 62 356 74 95 15 14 185 136
VISA USD/% 1108 -06 05 31 74 393 420 2296 254 281 83 77 323 272
MASTERCARD USD/% 1513 -08 20 39 137 447 465 160.1 794 755 244 186 332 282
BLACKROCK USD/% 4789 -05 18 10 146 284 259 775 124 136 26 24 214 189
SCHWAB USD/% 458 -06 28 30 152 171 160 614 149 156 37 33 283 233
3=

ABHESE K| pt/% 33519 -23 -14 -11 25 34 80 332602 118 116 16 15 148 13
CSI 300 Banks pt/% 63466 -14 60 46 58 147 186 69195 134 129 10 09 715 70
Z=aMoH CNY/% 73 -05 8.1 24 55 360 347 14682 145 140 11 10 76 72
=Y CNY/% 38 -03 62 -03 0.0 188 223 1,2090 141 136 09 08 65 6.1
Z223(B0C) CNY/% 40 -07 42 -29 -15 159 163 11122 119 116 08 07 69 65
Fares CNY/% 300 29 68 127 124 601 705 7425 160 158 17 15 110 98
53 ZotE Y CNY/% 743 -40 18 235 348 1041 1098 13128 181 189 30 26 182 153
Mgt M CNY/% 327 -27 -24 118 183 261 358 8486 92 107 28 26 328 267
ZIAMALESOE CNY/% 451 -30 -2.1 140 27 451 624 3754 107 120 29 26 279 232
anc = CNY/% 192 —27 75 76 150 88 192 220 79 86 15 15 206 180
stols =3 CNY/% 143 -15 17 -34 -14 -155 -93 1493 80 89 14 13 185 161
XAt S CNY/% 195 -26 47 -13 106 22 193 1216 94 101 20 18 226 201
siEto| = CNY/% 195 -37 20 -60 -05 -38 94 1303 78 87 16 15 209 176
o=

TOPIX pt/% 17771 03 19 18 111 228 170 6648137 78 76 14 13 156 145
Banks pt/% 1891 10 15 -08 86 49 -03 437252 65 63 06 06 101 101
Insurance pt/% 9904 02 -01 -15 79 86 43 134555 69 75 09 08 118 106
Diversified Finan Serv pt/% 659.1 0.6 0.8 —4.2 49 10.0 6.6 8,343.3 118 115 1.1 1.1 10.4 99
MITSUBISHI UFJ PY/% 7599 22 32 117051 122 55 106596 63 66 07 06 110 102
SUMITOMO MITSUI FINANCIAL PY/% 44320 10 17 -05 100 43 06 6288 80 68 06 06 86 91
MIZUHO FINANCIAL PY/% 1986 09 11 -20 62 -13 -53 50424 76 65 06 06 81 92
SHIZUOKA BANK LTD PY/% 10460 02 15 -19 113 128 65 6748 40 50 07 07 201 137
JAPAN POST HOLDINGS PY/% 12720 -04 14 -25 -51 -103 -128 57240 12 35 04 04 482 125
TOKIO MARINE HOLDING PY/% 47930 03 08 04 85 -19 -0 35853 82 73 10 10 124 127
DAI-ICHI LIFE HOLDINGS PY/% 22145 12 43 34 251 174 138 26530 66 65 08 08 124 127
MS&AD INSURANCE GROUP PY/% 34550 -09 -66 95 66 -27 -47 20498 70 68 07 07 101 100
NOMURA HOLDINGS PY/% 6428 07 07 -21 58 54 67 24571 97 83 08 08 98 97
ORIX PY/% 18690 05 -05 -27 72 50 25 24749 114 117 10 09 88 80
DAIWA SECURITIES GROUP PY/% 6962 02 -05 40 156 16 -33 11831 84 75 09 09 113 121
JAPAN EXCHANGE GROUP PY/% 19940 20 29 45 71 168 194 10948 162 170 40 39 261 24
Sd

BES00 pt/% 2600 00 05 -12 32 139 73 93824 92 95 19 18 164 150
Banks pt/% 977 -02 -06 -34 -05 139 63 12403 88 91 09 09 124 113
Insurance pt/% 1671 -03 -02 -09 24 116 57 5749 114 14 12 11 128 111
HSBC HOLDINGS EUR/% 82 -09 -01 <16 “12 139 a 644 78 83 12 12 146 138
BNP PARIBAS EUR/% 630 00 -13 -73  -19 132 40 786 85 82 08 08 101 100
BANCO SANTANDER EUR/% 55 03 -04 -05 15 293 130 889 73 81 09 09 121 107
UBS GROUP EUR/% 145 01 -02 -15 51 103 98 560 83 95 12 11 132 117
CREDIT SUISSE GROUP EUR/% 140 04 26 26 138 267 213 359 43 69 09 09 215 129
ING EUR/% 152 03 -07 37 10 185 135 590 103 103 11 11 115 112
BARCLAYS EUR/% 21 -02 18 -34 -21 -115 -155 361 23 61 06 06 123 92
ALLIANZ EUR/% 1962 -08 -06 02 80 300 250 875 107 110 13 12 122 115
AXA EUR/% %2 -02 02 -06 21 129 49 610 90 94 09 08 102 97
PRUDENTIAL PLC EUR/% 211 03 01 01 39 222 157 547 214 206 29 22 133 124
ZURICH INSURANCE GROUP EUR/% 2551 -00 -02 -01 13 127 8l 386 96 117 15 14 152 125
SWISS RE EUR/% 791 -02 -03 01 39 -12 -46 276 28 81 09 09 304 108
MUENCHENER RUECKVER EUR/% 1887 07 -10 18 65 85 51 293 21 85 10 10 727 114




