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

B2 2A(3H) %,/bp 209 -07 04 -70 330 352 449 |1 A= 28ALE "HIEIQ HHSZ XX |E =2"(04F)

s 2AY(5H) %,/bp 230 1.1 31 49 347 371 502 |-iEF 28, HIEZQ HeHE SEHUZ 2X| YW
St 2 0A(109) %,/bp 248 -04 -03 82 231 275 408 |HE LHOIM Hel MH XIS E&sl| ol +=F7HK| A AIX|
A | Spread(10E-39) bp 3950 03 -07 -12 =99 =77  -4]1 |=o|Z0]2t AZ

A2 Spread(S|AHIBBB-, 3Y) bp 68120 02 00 0.0 23 248 185 |-USH HN, Ao2k ZET|AN= THAISHY 2R HHE Fe
0|2 2H(104) %/bp 2.39 13 1.6 -10 258 -79  -86 |6IX| 281 & 202 &

0|2 &¢h| Spread(109-23) bp 5697 -12 04 =175 =242 -765 693

S 21H(104) %/bp 029 -14 -51 =117 -43 -72 11.8 |2. O[2HOf|A "HwOf| 1= 8K H2 4XpAR] S2HE 725"
U= 2AH(109) %,/bp 005 -03 09 0.7 40 -1 1.0 [-O[2{oMIXtALR-E, LIEEE 37 18 8K ofel EXtel Tl &|3
sk CDS(5H) bp 58.19 04 -04 -200 —146 391  32.8|:-42| @X|QI UMEAIE|O] AFRA S AR22H 80t 2|5 Unt
Currency SUAE 3THE S 110HE SHAE LS A=

USD/KRW 2/% 10923 -0.1 03 -22 -35 -63 =96 |-0[2H0|AICH, OO MYHE HIZSH HBARt YB3 2| SO|
EUR/KRW 2/% 12867 00 -04 -1.1 -53 40 1.8 |8HofQl 2= XS LIHX| 122 282 (s Eof 22e
HKD/KRW 2/% 1399 00 04 -23 -35 -69 -102|HZ

JPY/KRW /% 96 00 -07 -24 -7 -50 -73

Dollar Index pt/% 940 0.1 08 -05 23 75 -85 |3.222% XIFAl M2t DHAPEE ARZEECHTL)

EUR/USD =ey/% 12 00 -08 09 -15 114 122 |-22128 X|Z=At K| TS &S ME X2 012t0] O|RIE AL X|=
USD/CNY 210t/% 66 00 00 -03 1.4 —42  -4.8 |AfO| EDtEls XEHE DhA| S sAsHs IR0 Al Tt
Commodity =3| St

WTI Eaf/HidE, % 580 1.1 1.0 18 173 5.2 1.7 |=RIZAL MK T2k Al LascHs QFEXF|0)| CHH XIZ=ALE kAl CH
Korea Market HolIM Kl 2= E+5X 337122 DA H|Q| e
LEZAHUZ ESSVESS 99 -22 -3.1  -0.1 1.9 33 43

KOSPI Zo/xH 46 -09 -14  -09 0.0 0.8 1.6 |4, =0 1B YHG 25 AU =X 27Hs(HR)

KOSDAQ ESSVEST] 53 -13 -17 0.8 1.9 25 2.7 |-13Y SEMAS LS| Fe|o| of Heh AX|T OFE| o2 EXHESH
InkilvEe=g =2/% 260 1.6 14 6.0 93 244 141 |0 0|0 Ct2 XCHY IBO| T2 Y QITt QI 9F2 AMY ofE
AEZo* Z2/% 271 05 -0.1 68 13.0 410 394 |HOHX|X| %S

AREX =el/% 101 05 1.4 121 21.1 55.1 503 |[-3AQ0iM ot M2 == 202 o HEl S8 US| H5|2/o| M

OEIE T H X =2/% 170 05 -10 3.9 87 338 336 |o/ZH s O AHXofF &

e

HSCEI pt/% 114316 13 -08 -27 19 158 228 |5 XZH, "2EXIFAL FQI gloL| HZ[0| BE Hj% "MEA"
HSCEI Put Option 1 -1 0 -1 -34  -656  —845 |E HITHO|HIYZ)

HSCEI Call Option 480 90 -113 -354 -74 84 242

Euro Stoxx 50 pt/% 35822 -03 02 03 2.5 12.0 95

2

BH5{|X| premium( 1) bp -455 -39 -159 -28.0 6.1 —451 -283

2 37t 5%

KOSPI pt/% 24710 03 -12 -28 45 219 220 1,550,499 11.2  11.1 1.1 10 106 92
o pt/% 3,299.0 -04 -07 1.6 3.4 190 236 87017 89 85 06 05 67 66
=2 pt/% 129560 03 -07 -08 5.9 6.1 133 64800 78 76 09 08 96 9.1
=4 pt/% 23795 08 06 5.0 58 354 353 26072 90 84 09 08 101 9.9
KB=g KRW /% 59.000 -08 -17 28 111 350 379 24669 103 94 07 07 72 74
PNIIPNES KRW/% 48000 -04 00 00 -19 1.9 6.1 22762 104 94 07 07 69 72
SiLiE8 KRW/% 47,200 05 1.1 2.9 43 392 510 13,971 83 84 06 06 73 68
Qales KRW/% 15400 -19 -34 -13 =112 162 208 10410 82 81 05 05 63 63
|ged KRW/% 15600 03 -03 37 83 130 228 8,736 79 77 05 05 65 64
BNK28 KRW/% 9340 06 -05 03 -5.1 15 7.6 3044 79 79 04 04 56 53
DGB28 KRW/% 10,200 -1.0 1.0 83 -05 0.5 44 1725 84 86 04 04 54 50
st KRW/% 39100 00 05 2.4 68 62 -15 4530 45 43 06 06 119 119
addg KRW/% 127000 24 00 59 10.0 8.1 12.9 25,400 50 52 07 07 160 141
licl KRW /% 7,150 03 -1l -4.0 5.0 44 95 6210 76 72 06 06 89 84
INGAYSH KRW/% 53,300 -1.1 25 6.2 29.2 \/AN/AN/AN/A 4,371 82 90 1.1 1.1 132 128
S KRW/% 7,950 10 -09 83 -56 -418 -374 1283 87 72 05 05 83 70
bty KRW/% 263500 02 -08 -19 -22 -88 -19 12483 98 90 10 09 105 105
S4BT KRW/% 69,400 1.0 1.5 18 -36 -16 1.0 4914 150 14.2 10 09 74 7.1
SICHBHA KRW/% 45,300 1.0 1.9 1.8 1.2 302 438 4050 159 154 1.2 10 76 7.1
I EIES=] KRW/% 23900 -14 -14 =53 -20 457 562 2,637 211 187 1.5 13 72 73
ajelol AL KRW/% 10700 14 24 65 70 499 478 7130 71 70 09 08 126 121
NHEXISH KRW/% 13,900 1.5 1.1 0.4 37 398 440 3912 75 73 08 08 114 114
SIRASX|E KRW/% 68800 00 2.1 9.2 92 582 642 3834 130 115 1.0 10 83 85
SESEe KRW/% 36350 08 ~-15 1.8 23 13.7 18.2 3246 64 6.1 07 07 116 113
H2=3asd KRW/% 4670 -03 -07 5.2 29 332 35.0 2828 138 120 09 08 79 75
7185d KRW/% 83,100 1.7 05 11.1 60 244 15.4 183 156 13.9 1.2 1.1 85 84

*IZHOJERZ AR T 0o 1221 82 J|Z= **HSCEI Put Option(12/28/17, 9,200pt), HSCEI Call Option(12/28/17, 11,000pt)
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S&P 500 pt/% 26600 03 08 30 69 177 188 235108 163 167 32 30 199 18]
Banks pt/% 3380 -04 -04 85 171 172 189 15500 88 95 14 13 155 138
Insurance pt/% 4070 -01 -06 12 67 140 153 6201 83 99 14 13 173 134
Diversified Finan Serv pt/% 6760 -01 -01 81 142 199 228 12407 115 119 19 18 201 176
JP Morgan USD/% 1060 -03 -12 83 176 235 224 3665 105 112 16 15 153 138
Wells Fargo USD/% 590 -07 26 94 162 30 68 2899 111 114 16 15 148 137
BOA USD/% 290 -04 -04 92 239 253 310 3019 79 88 12 11 160 133
Citi USD/% 760 02 -16 50 120 263 276 2005 68 72 10 09 144 128
Goldman Sachs UsD/% 2501 -01 -02 42 132 34 45 980 104 101 13 12 131 123
US Bancorp USD/% 550 -02 -06 71 86 62 716 917 132 133 21 20 162 148
AIG USD/% 600 05 09 37 -16 92 85 537 37 69 07 07 220 120
CHUBB USD/% 1500 01 -04 -07 30 134 137 697 73 96 14 13 206 140
METLIFE UsD/% 540 -02 00 28 127 49 117 564 90 98 11 10 119 113
PRUDENTIAL FINANCIAL USD/% 1160 -08 -04 50 152 97 117 493 120 119 10 10 111 102
MARSH & MCLENNAN UsD/% 840 -02 -24 09 34 208 242 428 285 275 58 61 220 201
TRAVELERS USD/% 1330 -04 -23 -18 86 117 88 %4 74 95 15 15 190 140
VISA USD/% 1120 02 46 04 59 420 440 2547 254 281 84 78 328 276
MASTERCARD USD/% 1510 07 52 09 63 445 461 1597 794 755 243 185 330 281
BLACKROCK USD/% 5120 -07 -03 99 208 318 346 829 124 136 27 26 229 201
SCHWAB USD/% 510 -13 -16 146 290 290 285 680 149 156 44 39 313 257
3=

ABHESE K| pt/% 3320 10 04 32 -17 54 70 330976 118 116 16 15 147 129
CSI 300 Banks pt/% 61840 04 -0 36 14 80 155 67536 134 129 10 09 73 68
a8 CNY/% 70 01 00 29 03 226 287 14297 145 140 10 09 73 69
=Y CNY/% 40 -03 -03 28 29 144 203 1,1906 141 137 09 08 64 60
Z223(B0C) CNY/% 40 03 03 16  -64 80 142 10947 119 116 08 07 68 64
Fares CNY/% 290 14 07 69 94 503 644 7181 160 158 16 15 106 95
Z3 morey CNY/% 730 25 56 48 336 985 1067 13067 183 189 30 26 179 149
Mgt M CNY/% 320 11 22 55 149 261 335 8261 93 110 28 25 317 255
ZIAMALESOE CNY/% 440 22 33 -12 152 428 580 3684 107 122 28 25 272 223
amc =4 CNY/% 190 14 -10 20 47 140 168 2159 79 86 15 14 202 176
stols =3 CNY/% 140 03 05 -19 -53 -143 94 1481 80 89 14 13 185 161
XAt S CNY/% 190 -05 -04 -44 =101 69 139 1163 95 102 19 17 216 192
siEto| = CNY/% 200 08 17 -35 -124 58 95 1292 78 87 16 15 209 176
o=

TOPIX pt/% 18130 05 15 07 114 184 194 6790086 79 77 14 13 158 146
Banks pt/% 1980 17 13 32 134 02 44 457692 66 63 06 06 105 106
Insurance pt/% 10530 1.1 08 45 154 41 109 144061 68 73 09 08 125 113
Diversified Finan Serv pt/% 679.0 07 -03 -1.0 93 5.7 9.8 8,661.5 11.8 11.4 1.2 1.1 10.7 10.2
MITSUBISHI UFJ PY/% 7950 15 -07 65 182 56 104 111510 63 67 07 07 115 105
SUMITOMO MITSUI FINANCIAL PY/% 47330 23 40 62 153 R 66950 80 69 07 07 92 96
MIZUHO FINANCIAL PY/% 2030 05 00 01 74 -79 31 51620 76 64 06 06 83 95
SHIZUOKA BANK LTD PY/% 11180 12 05 56 182 95 138 7210 40 51 07 07 214 145
JAPAN POST HOLDINGS PY/% 12850 05 05 -13 64 -173 -119 57830 12 36 04 04 487 126
TOKIO MARINE HOLDING PY/% 50780 08 -04 57 161 56 59 37980 82 73 10 10 132 134
DAI-ICHI LIFE HOLDINGS PY/% 23510 01 20 113 322 167 208 28160 66 62 09 08 132 132
MS&AD INSURANCE GROUP PY/% 36630 20 04 32 23 37 11 21730 70 68 08 08 107 106
NOMURA HOLDINGS PY/% 6640 -0.1 -06 -07 118 -117 =37 2530 97 83 08 08 101 100
ORIX PY/% 19010 03 -03 -38 87 03 42 25170 114 117 10 09 90 81
DAIWA SECURITIES GROUP PY/% 6960 03 07 -44 139 -82 -34 11830 84 75 09 09 113 121
JAPAN EXCHANGE GROUP PY/% 20010 09 -30 -22 92 131 198 10990 162 170 40 39 262 240
Sd

BES00 pt/% 2610 -01 04 00 24 95 79 9459 92 95 19 18 164 151
Banks pt/% 1010 02 18 14 31 82 98 12769 89 90 10 09 128 117
Insurance pt/% 1680 -0.1 -06 -09 35 62 60 5761 114 14 12 11 129 11
HSBC HOLDINGS EUR/% 90 25 26 14 22 N6 14a 1703 78 83 12 12 151 142
BNP PARIBAS EUR/% 640 -09 06 -05 02 74 65 805 85 82 09 08 103 102
BANCO SANTANDER EUR/% 60 01 11 13 20 176 156 909 75 83 09 09 124 109
UBS GROUP EUR/% 150 12 27 32 113 65 140 580 82 95 12 12 137 121
CREDIT SUISSE GROUP EUR/% 150 01 15 78 203 197 279 377 38 69 10 09 240 137
ING EUR/% 160 -0.1 27 02 51 148 169 607 103 103 12 11 118 116
BARCLAYS EUR/% 200 11 22 109 64 -148 -11.1 384 36 60 06 06 131 97
ALLIANZ EUR/% 1980 -03 -05 -10 79 261 262 884 107 109 13 12 124 116
AXA EUR/% 250 06 -07 08 44 62 60 622 91 94 09 08 103 98
PRUDENTIAL PLC EUR/% 210 02 05 -04 27 154 130 539 214 206 29 22 130 121
ZURICH INSURANCE GROUP EUR/% 2540 -04 -05 -17 33 90 80 384 95 117 14 14 151 124
SWISS RE EUR/% 780 -02 -20 -27 41 -60 62 271 25 81 09 09 597 106
MUENCHENER RUECKVER EUR/% 1840 -05 -14 57 44 54 25 286 21 85 10 09 701 112




