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Fixed Income =] St 1D W 1M 3M

B2 2A(3H) %,/bp 212 34 -37 -45 361 35.5
o= F0A(5H) %/bp 231 -34 -44 -100 348 381 512|@HE)
Bk 2 A(109) %,/bp 248 47 59 =52 233 331 410 |-HE AKX THEY AW YHTo o 28IE SHAS
| Spread(10E-34) bp 3650 -13 -22 -07 -128 -24  -7.1 |EX BHY LEXLE Al 2"02t A
A2 Spread(S|AHIBBB-, 3Y) bp 68100 04 02 0.9 12 286 183 |-SEYS Wot sidle EAISAPL 21 Qe HIZSH AL X2
0|2 2H(104) %/bp 233 -02 -30 -8 16.9 13 -149 |MY BEUE FIt X202 a50t2ts A
0|2 &TH| Spread(108-24) bp 5799 -07 -05 =239 -252 634 683 |-28Y=20M I 8ATLR0| O[S OHECt O ZotE 2ok 2
=2 2xj(104) %,/bp 034 -03 -12 -44 -37 13.4 164|335
U= 2AH(109) %,/bp 004 -03 07 -33 29 1.8 0.0
St CDS(5W) bp 5750 -49 -121 -197 -08 120 31.2 |2 O|<Sl 2| "It=st E7| 224" THH|X 02 X|A|(01Z)
Currency -0|4 St 22 E2| IS ET[otEls HAQIT| 0|2 L
USD/KRW 2/% 10844 -04 -10 4.1 -32 =73 -10.2 |H A=OILE He| o HOE A 22 L SO J|2TEE,
EUR/KRW /% 12928 -03 04 -17 32 37 23 | 289, HEE S HAHAEKIL O] X SojCHe [ FcH' D g
HKD/KRW /% 1389 -04 -10 -4 29 =79 -108 |-289| ASIIH HHUS SAIEAHOZ FHH FXKHOoZ
JPY/KRW /% 97 -09 00 -20 50 -70 -6 |2YOoZ Cj2g| oMo iRt HiEl N XpA HE ofX|
Dollar Index pt/% 932 04 -08 -18 1.1 80  -9.2 |5 AHXI oK O 0igt &8
EUR/USD 2a/% 12 -03 1.4 25  -07 12.1 134 |-289, U3E 4% 38| = Y=o 4| #ot HEetoz
USD/CNY 2I0t/% 66 01 -03 -06 0.1 -44 50|52 A=
Commodity
WTI 2a/E, % 580 -02 20 72 220 12.2 17 |3. 98 HY Ol HFEFE Al SAY SHAL XHESES K|
Korea Market AH(MB)
UWIHHH2 EVESD 13.1 05 -39 3.1 6.6 75 7.5 |-¢iti2t0|Z= RBC 150% L&At 1M A2 (F=2(xH 400t Al
KOSPI Zo/xH 65 03 -05 0.2 25 34 35 |BXESH 6009 ) At =HE F1, g5 el &
KOSDAQ Zo/x¥ 66 03 -34 3.0 4.1 4.1 40 |-2O| &5 222X f2+0 109e
D ZHojEZ* Z2/% 26.4 1.1 =29 7.3 136 222 16.0 |-MG&E, KDBAY ST st
830 =2/% 267 -03 1.6 73 12.1 357  37.1
Alext Z2/% 99 02 35 13.6 197 445 465 |4 SH=EXEE, YHOIS 5HR O|STHof EH( )
OEIE T H X Z2/% 168 -05 05 40 8.1 309 321
S 5. XTHYEIB Y2 o NH 20iZ 371 R(etg)
HSCEI pt/% 11,7056 0.6 14 0.5 32 185 257 |-O|¢i= 28520 ZHMSQ|B|oF HIXHAl0|Q|| Fal
HSCEI Put Option 2 1 1 -5 =47 =694  -844 |-NHEASHE tI|IF8Y Q0 4% 0420, Oj2of MCH2t
HSCEI Call Option 774 =95 -161 -25 91 536 |KBZ®2 MM Zutoll £2F 2F=MLD AS
Euro Stoxx 50 pt/% 35835 05 0.1 -1.9 47 18.8 95
2
S| X| premium(1Y) bp -234 -19 -78 3.2 306 -10.7 -6.2

2 37t 5%

KOSPI pt/% 25142 03 -07 0.7 63 271 241 1573388 112 110 1.1 10 108 94
o pt/% 33171 11 27 29 57 257 243 8752 89 85 06 05 68 67
23 pt/% 129601 05 18 -35 07 45 134 65799 67 65 09 08 96 91
=3 pt/% 23981 -16 09 57 15 373 364 26276 89 82 09 08 101 100
KB=g KRW /% 58300 14 45 -10 34 386 362 24376 103 94 07 07 71 73
PNIoNES KRW/% 48150 10 05 58 -85 102 6.4 22833 104 94 07 07 70 72
sit2g KRW/% 47,700 24 40 -1 -50 488 526 14119 83 83 06 06 74 69
ool KRW/% 16,100 -03 25 58 -139 331 263 10884 82 81 05 05 66 66
|ged KRW/% 15800 0.3 23 2.6 33 19.7 24.4 8848 79 77 05 05 66 65
BNK2 S KRW/% 9460 14 16 49 63 48 9.0 3083 79 79 04 04 56 54
DGB28 KRW,/% 9910 -09 18 -28 -134 27 14 1676 84 86 04 04 53 48
st KRW/% 38100 1.1 08 30 04 -100 40 4814 42 40 06 06 116 17
addg KRW/% 130500 04 -08 -1 10.1 13.0 16.0 26,100 50 52 08 07 165 144
sishancy KRW/% 7470 03 12| 64 25 108 144 6488 57 55 06 06 92 87
INGAY KRW/% 54400 -1.1 40 133 268 4461 82 90 12 1.1 134 130
EQrAT KRW/% 8140 -05 04 -45 -106 388 -359 1313 87 72 05 05 85 7.1
APATSERY KRW/% 268000 08 15 -48 65 -11.1  -02 12696 95 88 10 09 110 110
=osiny KRW/% 66,300 -10 -06 -120 -146 97 6.1 4694 150 141 10 09 7.1 68
SCHBHAL KRW/% 42450 09 02 99 -106 179 348 3795 163 155 1.1 10 70 65
EIESSH] KRW/% 24400 -12 -08 -113 -26 479 595 2692 210 186 15 13 74 75
ajelol AL KRW/% 10500 -14 05 34 24 500 450 699 70 69 08 08 128 121
NHEXISH KRW/% 14000 -18 00 -21 04 404 451 3940 76 73 08 08 113 113
SIRIR= KRW/% 68800 -19 25 9.2 57 676 642 3834 126 113 10 09 82 84
AMaE KRW/% 36850 -23 -17 31 04 178 198 3291 61 59 07 07 122 118
EIESS=E] KRW/% 4840 23 22 8.8 01 367 399 2931 138 117 09 09 82 79
Py KRW/% 85900 -09 29 188 59 328 193 1898 156 134 12 1.1 88 90
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S&P 500 pt/% 26270 10 17 18 75 193 173 230883 163 167 31 29 197 179
Banks pt/% 3230 33 25 06 99 229 136 14282 88 95 13 12 148 132
Insurance pt/% 4047 17 12 02 66 171 145 6052 86 100 14 13 171 133
Diversified Finan Serv pt/% 6471 22 25 11 91 219 175 11600 115 119 18 17 192 169
JP Morgan USD/% 1014 35 24 -04 107 294 175 3517 105 112 15 14 147 132
Wells Fargo USsD/% ss6 30 28 -05 76 77 08 2736 111 114 15 14 140 129
BOA USD/% 276 39 34 06 165 362 251 2883 79 88 11 11 152 128
Citi USD/% 737 32 23 -02 87 329 240 1949 68 72 09 09 140 125
Goldman Sachs UsD/% 2394 18 05 -10 86 138 -00 938 103 101 12 12 125 117
US Bancorp USD/% 530 25 21 -26 20 84 32 880 133 133 20 19 155 142
AIG USD/% 598 18 02 73 -14 -55 -84 538 46 72 07 07 223 120
CHUBB USsD/% 1516 15 17 -08 69 196 147 704 74 95 14 13 207 141
METLIFE UsD/% 527 25 13 -30 107 86 96 554 90 98 11 10 116 110
PRUDENTIAL FINANCIAL USsD/% 1128 30 26 07 99 135 84 478 120 119 10 09 108 99
MARSH & MCLENNAN UsD/% 836 14 08 32 80 213 237 427 290 280 59 60 220 200
TRAVELERS USD/% 1330 19 25 15 79 169 87 %4 74 95 15 15 189 139
VISA USD/% 1134 09 31 33 92 433 453 2348 254 281 85 79 331 278
MASTERCARD USD/% 1542 08 31 38 152 492 493 1632 794 755 249 189 338 287
BLACKROCK USD/% 4931 23 39 38 190 337 296 798 124 136 26 25 221 194
SCHWAB USD/% 471 30 45 50 192 229 194 632 149 156 38 34 292 240
3=

ABHESE K| pt/% 33337 03 -23 -24 09 15 74 331037 118 116 16 15 147 130
CSI 300 Banks /% 62317 -15 -09 20 00 108 164 67828 134 129 10 09 74 69
Z=aMoH CNY/% 71 13 -03 06 -01 261 305 14721 145 140 10 09 74 69
zAsooY CNY/% 38 -13 25 08 -38 161 210 11979 141 136 09 08 65 60
Z223(B0C) CNY/% 39 -08 00 -27 -93 101 140 10958 119 116 08 07 68 64
Fares CNY/% 292 23 39 39 76 557 659 7228 160 158 16 15 107 95
F3 Wors Y CNY/% 727 11 -73 138 275 978 1053 13019 181 189 30 26 179 150
Mgt M CNY/% 320 -14 -78 86 66 220 328 8311 92 108 28 25 320 260
ZIAMALESOE CNY/% 441 -7 =77 62 147 429 588 3698 107 120 28 26 273 227
anc = CNY/% 189 08 -19 56 48 50 174 2187 79 86 15 14 203 177
stols =3 CNY/% 143 -01 -15 -25 54 =152 -90 1497 80 89 14 13 185 162
XAt S CNY/% 193 -15 -30 -32 03 01 180 1202 95 102 20 18 223 199
siEf0 5 CNY/% 194 -08 -37 -34 -148 -32 86 1290 78 87 16 15 207 175
o=

TOPIX pt/% 17721 -03 07 01 109 207 167 6633002 79 77 14 13 156 144
Banks pt/% 1880 -05 13 60 86 46 09 434206 65 63 06 06 101 100
Insurance pt/% 9843 -11 -05 -45 94 67 36 133902 69 74 08 08 118 106
Diversified Finan Serv pt/% 6555 -03 0.3 -3.9 4.7 7.8 6.0 8,298.7 118 114 1.1 1.0 104 9.8
MITSUBISHI UFJ PY/% 7634 01 38 35 163 133 60 107087 63 67 07 06 111 102
SUMITOMO MITSUI FINANCIAL PY/% 44290 -05 21  -41 99 41 07 62646 80 68 06 06 86 9.1
MIZUHO FINANCIAL PY/% 1979 -10 14 =52 55 -25 -57 50246 76 65 06 06 81 92
SHIZUOKA BANK LTD PY/% 10330 02 00 64 97 12 52 6664 40 50 07 06 198 135
JAPAN POST HOLDINGS PY/% 12530 -06 -13 -43 68 -116 -14.1 56385 12 35 04 04 475 124
TOKIO MARINE HOLDING PY/% 47360 27 21 -33 89 -31 -13 35426 82 73 10 09 123 125
DAI-ICHI LIFE HOLDINGS PY/% 21900 -07 21 00 252 185 125 26237 66 65 08 08 123 126
MS&AD INSURANCE GROUP PY/% 34500 -08 -14 -11.1 -49 -26 -48 20469 70 68 07 07 101 100
NOMURA HOLDINGS PY/% 6438 01 17 43 65 63  -66 24610 97 83 08 08 98 97
ORIX PY/% 1815 -02 03 32 65 34 21 24649 114 117 10 09 88 80
DAIWA SECURITIES GROUP PY/% 6845 -07 -01 -42 139 08 -50 11632 84 75 09 09 112 119
JAPAN EXCHANGE GROUP PY/% 19670 05 03 -45 46 164 178 10800 162 170 40 38 257 238
Sd

BES00 pt/% %99 05 -02 -19 38 141 72 93457 92 95 19 18 164 151
Banks pt/% 980 03 03 -34 -03 17 66 12379 88 91 09 09 124 114
Insurance pt/% 1675 05 -08 -19 31 131 59 5710 114 14 12 11 129 11
HSBC HOLDINGS EUR/% 84 13 22 04 03 178 135 1673 78 83 12 12 148 140
BNP PARIBAS EUR/% 634 04 11 -74 -08 186 48 792 85 82 08 08 101 100
BANCO SANTANDER EUR/% 56 05 25 -17 28 353 148 904 73 81 09 09 123 109
UBS GROUP EUR/% 144 01 -08 -15 51 108 92 555 82 95 12 11 131 116
CREDIT SUISSE GROUP EUR/% 138 02 -1.1 15 123 302 198 353 40 68 09 09 216 128
ING EUR/% 152 -01 05 -45 17 212 135 590 103 103 11 11 115 112
BARCLAYS EUR/% 21 -01 -10 19 -36 -116 -162 39 27 61 06 06 122 90
ALLIANZ EUR/% 1983 08 -07 06 93 336 263 884 107 110 13 12 124 116
AXA EUR/% 253 09 -03 -17 30 164 56 615 90 94 09 08 102 97
PRUDENTIAL PLC EUR/% 214 05 -09 19 41 229 166 551 214 206 30 22 134 125
ZURICH INSURANCE GROUP EUR/% 2520 02 -19 =32 12 137 70 381 96 117 14 14 150 124
SWISS RE EUR/% 788 03 -08 -22 56 -06 48 275 25 81 09 09 400 108
MUENCHENER RUECKVER EUR/% 1903 08 -04 -11 88 108 59 295 21 85 10 10 733 115




