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Fixed Income =] St 1D W 1M 3M YoY  YTD News

B2 2A(3H) %,/bp 211 -07 -58 =52 340 403 @ 47.4 (1. UHEEH ST ERNT 281 g 4 ATHo|Ha])

s 2AY(5H) %,/bp 230 -08 -59 -108 328 400 504 |-28%, 282 HHE Ha0| Gloj1 AAE AH|A 2t sl

Bk 2 A(109) %,/bp 248 -04 6.1 =56 219 339 406 |=Qst STHEE 2 XS WHEE 2AetE oozt B

FTI| Spread(104-38) bp 3680 03 -03 -04 -l121 -6.4  —68 |-7|E0z 2¥S HGAE E XIFARE 30K SLHE 58

A2 Spread(2IAFIBBB-, 3Y) bp 68090 0.1 0.5 0.8 12 258 18.2 |X[2t O 2= X|FAL AZ£0| OFL JHH2HO|LE LRE SHAL

0]=2 2KH(10) %,/bp 239 60 70 -18 259 97  -87 |OAME BB} K|S 2BHEIE SINHK| OHS £ QUH| = 2

0|2 &¢h| Spread(109-23) bp 6262 44 34 193 -188 578 637 |-SEHZO| CHSHUIAYA AKX E2 H|oist X2 oY

=2 2xj(104) %,/bp 039 46 36 0.2 43 164 210

U= FAH(10H) %/bp 003 -10 05 -43 2.1 1.0 -1.0|2 ARE8, 92 ™o Its. i 38, &2 MIRALZICHC|XE

St CDS(5W) bp 5778 05 -11.7 -193 -8 144 319 [EtYUX)

Currency ~X8Y oY FAOZ ZEAF MIA FTISH| LIt HIZA| 3]ofK|

USD/KRW /% 10768 -07 -1.1 -48 44 -78 -108|t=Z

EUR/KRW /% 12804 -10 -0.1 -26  -50 3.4 1.3 |- F1& olo] ZEEC|R CH2tat 5= = MEst =i t

HKD/KRW /% 1379 -08 -1.1 48 42 -85 -115 |8 =9 X% = E¢| KB2RO| H[oH ATHHOZ Xlokst IRt

JPY/KRW /% 96 -08 -14 =28 60 -73  -69 |23EY AZO|A HESH OIS EIXI =

Dollar Index pt/% 933 -00 0.1 -1.7 .1 =76 =92

EUR/USD =R/% 12 -05 02 20 -1 1.2 12,9 |3. FtEA} vs 4 M-S0 XIEXE S EX|HI(T1E)

USD/CNY QIot/% 66 0.1 0.1 -0.5 03  -42 4.9 |-IITAL S HIALO| 222 0I5} NE BS SX

Commodity —GHAL SXHH|S BHOF 2SI IIEARS IRt Et

WTI 2a/E, % 573 -12 -12 5.9 19.9 14.7 0.5 |-2XHQI LHEE 2RI FES42 QIS AL ==X| Qfo}

Korea Market

AW HH2 ECVESS 120 -1.1  -49 2.0 48 4.2 6.4 |4, Lol X2 REAH. HE|= R LK LS+ (HU)
KOSPI EVERD 53 -12 -23 -1 0.8 0.9 2.3 |-HE 20 K| ACHOIHIXF X|Q CHAH 2, 1002+ O[O
KOSDAQ ECVESS 67 01 =26 3.1 3.9 34 4.1 |2 W2 S 10 o4 HAK[oE 1592HHOY CHoH MAF HA &l

D ZHojEZ* Z2/% 27.1 2.5 1.0 10.0 124 207 19.0 |&Hel = oIy

830 Z2/% 27.1 1.4 24 8.8 136 382 389 |-CHEQIHM REHKY, FEIH Lo T A ARIXHR Xigholl ARzt
Alext /% 100 07 3.1 144 204  47.1 47.5 |CHH OH2SHIX 2 2L Qs 2H=20]| 'Hotof ottt JtHE 2]
OEr = e S X} Z2/% 17.1 1.7 2.0 5.8 100 335 34.4 |512CH= | 42 o2t g

S

HSCEI pt/% 11,6480 -05 -26 0.0 3.1 183 251

HSCEI Put Option 4 2 3 -3 -51  -682 -842

HSCEI Call Option 721 53 -297 -78 80 483

Euro Stoxx 50 pt/% 35899 02 08 -17 6.0 18.2 9.7

]

S| X| premium(1Y) bp =259 24 -11.1 0.7 275 -163 -8.7

2 37t 5%

KOSPI pt/% 25129 0.1 -1.1 -0.4 63 267 240 1572375 112 110 1.1 10 108 94
o pt/% 33334 05 21 24 43 264 249 87947 89 85 06 06 68 67
=2 pt/% 13,0339 06 1.7 =30 0.2 5.3 14.0 65835 67 65 09 08 97 92
=4 pt/% 2,387.1 -05 -34 5.2 19 366 358 26159 89 83 09 08 101 100
KB=g KRW /% 59200 15 53 1.4 69 406 383 247527103 94 07 07 72 74
PNLIPNES KRW/% 48300 03 02 -38 7.1 95 6.7 22904 104 94 07 07 70 72
SiLiE8 KRW/% 47,700 00 25 -05 -27 484 526 14119 83 83 06 06 74 69
Qales KRW/% 16150 03 06 -15 =132 346 267 10917 82 8.1 06 05 66 66
J|1ed KRW/% 15750 -03 -03 2.6 54 207 240 8820 79 77 05 05 66 64
BNKS8 KRW/% 9,400 -0.6 1.1 5.4 -47 49 83 3064 79 79 04 04 56 54
DGB28 KRW/% 9940 03 13 -49 96 3.9 1.7 1,681 84 86 04 04 53 48
st KRW/% 37750 09 0.1 30 18 97 49 4374 42 40 06 06 115 116
addg KRW/% 130,000 -04 -26 37 12.6 14.0 15.6 26,000 50 52 08 07 164 144
licl KRW /% 7520 07 27 5.1 2.7 12.9 15.2 6,531 57 55 06 06 93 88
INGAYSH KRW/% 54900 09 68 144 246 4502 82 90 1.2 1.1 136 132
S KRW/% 8100 -05 06 86 ~-11.7 -372 -362 1307 87 72 05 05 84 7.1
bty KRW/% 266500 -06 08 -24 36 90 07 12625 95 88 10 09 109 110
S4BT KRW/% 67,500 1.8 18 -43 -102 -75 8.0 4779 150 14.1 10 09 73 69
SICHBHA KRW/% 42600 04 05 6.1 -7.8 170 352 3808 163 155 1.1 10 70 65
I EIES=] KRW/% 24,750 14 -06 -37 -22 500 618 2731 210 186 1.5 13 75 76
ajelol AL KRW/% 10500 00 54 34 34 510 450 6996 70 69 08 08 126 120
NHEXSH KRW/% 14000 00 -38 -04 1.4 424 451 3940 75 73 08 08 115 113
el YAES KRW/% 68300 -0.7 -13 7.9 40 705 630 3806 127 115 10 09 82 83
HeEH KRW/% 36,900 0.1 -37 3.7 1.0 187 200 3295 62 59 07 07 121 118
H2=3asd KRW/% 4800 -08 -08 7.7 -0.5 354 387 2907 138 117 09 09 81 7.9
J|le5d KRW/% 83900 -23 52 17.0 40 311 16.5 1,854 155 134 1.2 1.1 86 87
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282 J|& **HSCEI Put Option(12/28/17, 9,200pt), HSCEI Call Option(12/28/17, 11,000pt)
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0j2

S&P 500 pt/% 26261 -00 10 17 73 191 173 233086 163 168 31 29 197 179
Banks pt/% 3310 25 49 18 132 255 164 14750 88 95 13 13 152 135
Insurance pt/% 4088 10 23 12 81 183 157 6154 86 100 14 13 173 134
Diversified Finan Serv pt/% 6558 13 32 24 109 232 19 11858 115 119 18 17 195 17.]
JP Morgan USD/% 1037 23 49 19 139 314 202 3599 105 112 15 15 151 135
Wells Fargo USD/% 567 20 40 14 102 93 28 2791 11 114 15 15 143 131
BOA USD/% 283 23 58 17 199 394 280 2950 79 88 12 11 156 131
Citi USD/% 750 18 37 16 112 352 263 1984 68 72 09 09 143 127
Goldman Sachs UsD/% 2414 11 14 -01 97 140 08 946 103 101 13 12 126 118
US Bancorp USD/% 548 33 55 06 63 115 66 909 133 133 21 19 160 147
AIG USD/% 603 08 11 66 01 -47 -17 542 37 69 07 07 228 121
CHUBB USD/% 1526 07 23 -01 76 190 155 709 74 95 14 13 208 142
METLIFE UsD/% 536 17 36 -14 146 109 115 564 90 98 11 10 118 112
PRUDENTIAL FINANCIAL USD/% 1159 27 53 34 144 161 113 491 120 119 10 10 111 102
MARSH & MCLENNAN UsD/% 836 -00 02 32 86 212 237 427 290 280 59 60 220 200
TRAVELERS USD/% 1345 11 30 26 94 183 99 38 74 95 15 15 192 141
VISA USD/% 1099 -31 -14 01 59 388 408 2276 254 281 82 76 320 270
MASTERCARD USD/% 1484 38 -27 -01 108 429 437 1571 794 755 239 182 325 276
BLACKROCK USD/% 5008 16 40 54 209 359 316 811 124 136 27 25 224 197
SCHWAB USD/% 484 27 51 78 236 259 227 649 149 156 39 35 299 246
3=

ABHESE K| pt/% 33379 01 -27 -16 -07 27 75 33150 118 116 16 15 147 130
CSI 300 Banks /% 62417 02 -31 35 22 119 166 67936 134 129 10 09 714 69
Z=aMoH CNY/% 7106 -31  -03 21 282 313 14681 145 140 10 09 74 70
zAsooY CNY/% 38 00 -13 03 -05 168 210 11971 141 136 09 08 65 60
FI2H(BOC) CNY/% 39 03 -25 -03 -7 120 142 10972 119 116 08 07 68 64
KAow CNY/% 296 13 -43 91 105 594 680 7316 160 158 17 15 108 97
53 ZotE Y CNY/% 724 -04 -65 125 293 993 1044 12886 181 189 29 26 178 149
Alst e CNY/% 313 20 -68 -02 71 215 301 8166 92 108 27 25 313 255
ZIAMALESOE CNY/% 428 -30 -80 00 119 416 541 3605 107 120 27 25 265 220
anc = CNY/% 192 16 -26 107 52 80 194 2214 79 86 16 15 206 180
stols =3 CNY/% 143 -03 -15 -13 -65 -147 -93 1492 80 89 14 13 185 161
XAt S CNY/% 191 -07 -44 25 -21 03 171 1194 95 102 19 18 222 198
siEto| = CNY/% 193 -05 -49 -14| =159 -27 81 1223 78 87 16 15 206 174
o=

TOPIX pt/% 17862 08 08 1.1 104 216 176 6684441 79 77 14 13 157 145
Banks pt/% 1921 22 26 -19 90 73 13 443214 65 63 06 06 103 103
Insurance pt/% 10161 32 28 00 119 100 70 13790 69 74 09 08 122 109
Diversified Finan Serv pt/% 671.6 25 25 -1.6 6.7 11.0 8.6 8,496.1 118 114 1.2 1.1 10.6  10.1
MITSUBISHI UFJ PY/% 7845 28 55 29 164 171 89 110047 63 67 07 07 114 105
SUMITOMO MITSUI FINANCIAL PY/% 45040 17 27  -03 95 7.1 10 63707 80 68 07 06 88 92
MIZUHO FINANCIAL PY/% 2019 20 26 -15 68 -03 -38 51262 76 65 06 06 82 93
SHIZUOKA BANK LTD PY/% 10560 22 11 =37 99 142 75 6813 40 51 07 07 203 137
JAPAN POST HOLDINGS PY/% 12560 02 -16 -40 -81 -114 -139 56520 12 36 04 04 476 123
TOKIO MARINE HOLDING PY/% 49110 37 28 12 119 02 24 36735 82 73 10 09 127 130
DAI-ICHI LIFE HOLDINGS PY /% 22545 29 30 52 274 230 159 27009 66 65 08 08 126 130
MS&AD INSURANCE GROUP PY/% 35780 37 26 67 -14 08 -13 2128 70 68 08 07 105 104
NOMURA HOLDINGS PY/% 6508 1.1 19 03 63 60 56 24877 97 83 08 08 99 98
ORIX PY/% 19090 26 27 -15 85 72 47 25278 114 117 10 09 90 82
DAIWA SECURITIES GROUP PY/% 6882 05 -09 -25 144 01 -45 11695 84 75 09 09 112 120
JAPAN EXCHANGE GROUP PY/% 20310 33 39 00 84 199 216 11152 162 170 41 40 266 245
Sd

BES00 pt/% 2606 03 03 -6 51 140 75 94120 92 95 19 18 164 151
Banks pt/% 997 18 18 -17 29 183 85 12451 88 91 09 09 127 115
Insurance pt/% 1695 12 11  -08 60 135 72 5753 114 114 12 1.1 130 113
HSBC HOLDINGS EUR/% 84 -03 06 -07 01 176 131 1684 78 83 12 12 149 141
BNP PARIBAS EUR/% 643 13 21 61 17 182 62 803 85 82 09 08 102 102
BANCO SANTANDER EUR/% 57 18 38 01 62 361 169 920 73 81 09 09 126 111
UBS GROUP EUR/% 146 11 07 -04 83 116 105 s61 82 95 12 11 133 117
CREDIT SUISSE GROUP EUR/% 140 14 04 29 167 318 214 358 40 68 09 09 220 129
ING EUR/% 154 1.1 15 34 43 216 148 596 103 103 12 11 116 114
BARCLAYS EUR/% 22 37 27 57 20 -93 -13. 375 27 61 06 06 127 94
ALLIANZ EUR/% 1995 06 09 -00 114 330 271 890 107 110 13 12 125 117
AXA EUR/% 255 08 13 -09 52 160 64 619 90 94 09 09 103 98
PRUDENTIAL PLC EUR/% 215 02 12 20 63 229 167 557 214 206 30 22 134 125
ZURICH INSURANCE GROUP EUR/% 2534 07 -04 -25 36 140 77 383 96 117 14 14 151 124
SWISS RE EUR/% 796 11 07 -11 86 -03 -38 278 25 81 09 09 502 109
MUENCHENER RUECKVER EUR/% 1919 08 10 -02 110 111 68 298 21 85 10 10 739 116




