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

o= I 0K(3H) %/bp 210 07 20 7.7 318 403 459 |1 2, S MSAIAH MY AR 20U, At KEBSILE, 5%

s 2AY(5H) %,/bp 229 23 08 -89 305 429 495 |2 22UNX| HA(WO|HALA)

sk 20K(109) %,/bp 2.45 18 -05 ~-118 157 283 377 |-22Y 80| ML EKt 9! QIALAIAE XpH| HH Zit HIEO:

| Spread(10E-34) bp 35.40 1.1 =25  —41 =161 -120  -82 |22YNX| 2028 Alstod KEBSHILILH NHEsRH2H S oi%f

A2 Spread(S|AHIBBB-, 3Y) bp 68050 -0.1 -05 -0.2 14 216 17.8 | HZ i

Oj=2 2102 %/bp 246 70 63 12.1 220  -74 -1

0|2 &¢h| Spread(109-23) bp 6119 45 38 10 -232 704 651 |2. SYAIEH S QA I&H, L= H| 2 SRICHO|HIUE)

S 2xj(104) %,/bp 038 70 65 18 73 132 204 |-32¥, AHIXE DA 23t X0 SR |0f AR

U= 2AH(109) %,/bp 004 00 -05 0.6 03 46 0.2 |Tfoh AtHIE SHHRO| 22 Me2lSts ‘T MoKt Y22 MM = =

sk CDS(5H) bp 5452 -17 =66 —17.7 -189 237 244 | O

Currency —Ataly HHASHE ™ A

USD/KRW 2/% 10849 -03 -07 -l -4.1 -8.6 -10.2

EUR/KRW 2/% 12809 00 -02 -12 -55 32 14353 28 3% 7|12E BNK.LE RHEA IR0 SEATHOH Y2

HKD/KRW /% 1388 -04 -08 -12 -43 =92 -10.9 |-BNK2SXIZ, O|AIE] Qof 25004 720 ABSAHEZH Lrsh

JPY/KRW /% 96 -05 -0.1 -1.7 =52 =52 =72 |9t Z2| BNKEXIZHO| 2Hoiel 12 EXI5H)| Q5 A

Dollar Index pt/% 935 -03 -07 02 18 94  -9.0|-187| = BNKEXIS 0| Xt2 0tRa|s) XHE2 72 4100

EUR/USD =ey/% 12 03 03 -01 -1.8 133 123 |2 Sirfst O 2 5HAY £FNHX| g2ICH= L4

USD/CNY QIot/% 66 -02 -03 -03 03 5.1 —5.0 |-BNKXMHE0] CsH THO{XE 49% Q=6 100% XtS|Atat,

Commodity BNKZ&XIZE, X280 Tt X225 & 30098 A2 2 =T

WTI =af/HiE, % 576 06 02 13 13.6 35 1.1 |& HE

Korea Market

LEZAHUZ ESSVESS 139 38 34 0.2 4.7 7.7 8.2 |4 28Y=, H2EY AN SZY HIS. Qlotr HLHSIE
KOSPI Zel/x¢Y 52 08 -0.1 -1.4 0.0 23 2.2 |-2ZY X3 25IErelo| ADt LEHE AMLES ARAES g
KOSDAQ ESSVES 86 30 35 1.6 47 5.5 6.0 |20] tis 25 24X U3,

D ZHojEZ* =2/% 256 09 03 -44 4.9 18.5 12,4 |-28Hdrel LHE0) AaEs HHE 10% LHQIZ QlAkst 901 Q)

AEZo* Z2/% 270 04 04 1.7 116 409 386 [t HIAl
AREX Z2/% 101 09 00 68 195 539 499 -3 FEo ALY HEY Lot HHo|| 2 2HZ Qlot 2
O[St B A" Z2/% 169 01 -06 -12 73 341 32.6 | Etge HQ QUOL|, HREHAO| MEEH0| 0/l S| Tzt

= SMZDt LS OIER] 7|CHACH} Bttt sl

HSCEI pt/% 11,5419 1.1 20 06 37 231 23.9

HSCEI Put Option 1 0 0 -2 35 813 845 |5 XSA FLYH, "4tH 2 HAFAH ="(OHF)

HSCEI Call Option 550 84 168 165 71 279 312

Euro Stoxx 50 pt/% 35822 -08 -05 1.0 1.4 10.0 95

2

SI8||X| premium( 1) bp -655 -70 -168 557 -133 -465 —483

2 37t 5%

KOSPI pt/% 24790 -01 07 -19 27 214 223 1554644 112 1.1 11 10 107 92
o pt/% 34571 01 55 6.0 26 234 296 91181 89 85 06 06 70 69
23 pt/% 13,2755 04 37 17 56 82 161 64641 77 74 09 08 96 91
=3 pt/% 22989 06 -23 41 -35 281 308 25077 87 82 08 08 98 97
KB=g KRW /% 62,400 02 70 93 122 418 458 26090 103 94 08 07 76 78
PNIoNES KRW/% 50400 02 5.1 43 -18 67 114 23900 104 94 07 07 73 75
sit2g KRW/% 49,150 07 62 6.2 31 454 573 14549 83 84 06 06 76 70
ool KRW/% 16300 09 55 25 97 226 278 11019 82 81 06 05 67 67
J|ges KRW/% 16200 06 35 59 106 200 27.6 9072 79 77 05 05 68 66
BNK2S KRW/% 9370 06 10 00 72 45 79 3054 78 79 04 04 56 53
DGBE2S KRW,/% 10700 19 34 85 00 49 95 1810 84 86 05 04 57 52
st KRW/% 41,000 -05 43 76 131 26 33 4750 45 44 07 07 124 123
addg KRW/% 124000 -08 00 -57 83 7.8 10.2 24,800 50 52 07 07 156 137
sishancy KRW/% 7090 09 10 70 25 43 8.6 6158 74 69 06 06 88 84
INGAY KRW/% 54700 114 54 68 257 4485 82 90 12 11 135 13
EQrAT KRW/% 7820 -08 -13| -58 -31| -433 -384 1262 85 73 05 05 86 68
APATSERY KRW /% 266000 04 04 07 26 95 09 12602 98 93 10 09 106 104
=osiny KRW /% 69800 -0.1 23 48 -6 06 117 4942 149 143 11 09 76 7.1
SCHBHAL KRW/% 46550 -02 53 8.9 39 334 478 4162 160 154 12 10 78 72
EESSS KRW /% 25450 45 8.1 28 43 576 663 2808 228 201 15 13 71 7.1
ajelol AL KRW/% 9,020 02 -149 141 149 269 246 6010 72 70 07 07 103 102
NHEXSH KRW/% 14150 18 25 0.0 07 394 466 3982 75 73 09 08 116 116
SIRIR= KRW /% 69,000 19 21 33 34 592 647 3845 130 115 11 10 83 85
AMaE KRW/% 36600 00 11 -28 12123 190 328 64 61 07 07 117 114
N EESS=ET KRW/% 4685 14 20 11 -03 235 354 2837 138 120 09 08 79 76
JIe5H KRW/% 85500 -12 4.4 24 45 267 188 1890 156 139 12 1.1 88 86
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182 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/% 26810 -03 07 40 70 185 198 238511 164 167 32 30 201 182
Banks pt/% 3410 -05 -03 88 124 199 201 15678 88 96 14 13 156 139
Insurance pt/% 4040 01 -1 13 51 136 144 6136 82 98 14 13 173 134
Diversified Finan Serv pt/% 6810 -05 -04 84 118 219 236 12524 115 119 19 18 203 178
JP Morgan UsD/% 107.0 04 03 85 134 247 234 3696 106 113 16 15 154 138
Wells Fargo USD/% 00 -09 00 115 131 93 95 2972 111 114 16 16 148 140
BOA UsD/% 290 -01 04 106 185 310 333 3072 79 89 12 12 162 135
Citi USD/% 750 -13 -19 47 50 252 257 1975 68 72 09 09 142 126
Goldman Sachs UsD/% %5 -14 -05 78 120 73 7.1 1005 104 101 13 12 134 125
US Bancorp USD/% 550 -04 -17 52 26 52 62 905 132 133 21 19 160 146
AIG USD/% 600 03 -03 -05 05 -102 -85 537 37 68 07 07 221 121
CHUBB USD/% 1480 -02 -19 -07 29 108 117 685 73 96 13 13 202 137
METLIFE UsD/% 510 -03 -54 -17 27 57 58 534 88 95 10 09 115 108
PRUDENTIAL FINANCIAL USD/% 1170 06 04 60 120 103 123 495 118 117 10 10 111 102
MARSH & MCLENNAN UsD/% 830 00 -25 02 09 202 221 421 285 275 57 62 217 197
TRAVELERS USD/% 1360 02 09 43 124 113 107 371 74 96 16 15 194 141
VISA USD/% 1120 -12 -12 21 64 436 437 2541 254 281 84 78 327 215
MASTERCARD USD/% 1520 09 -05 18 64 465 469 1606 795 744 237 176 332 282
BLACKROCK USD/% 5160 -06 -04 88 193 323 355 835 124 136 28 26 231 202
SCHWAB USD/% 520 01 05 160 262 337 313 695 149 157 44 39 320 261
3=

ABHESE K| pt/% 32970 09 05 -28 21 62 62 329172 118 116 16 15 146 129
€SI 300 Banks pt/% 61380 16 07 -20 24 142 147 67304 134 129 10 09 73 68
a8 CNY/% 70 23 46 18 68 360 333 14935 145 140 11 10 76 71
zAsooY CNY/% 40 11 03 11 00 189 197 11852 141 137 09 08 64 60
FI2H(BOC) CNY/% 40 08 03 -13 -58 137 131 10884 119 116 08 07 67 63
KAow CNY/% 290 36 36 -38 134 650 668 7249 160 159 17 15 107 96
53 ZotE Y CNY/% 740 41 33 28 386 1123 1077 13039 183 189 30 26 179 149
Alst e CNY/% 310 29 16 —76 141 334 307 8099 95 113 27 25 303 243
ZIAMALESOE CNY/% 430 41 27 -95 201 483 555 3605 107 122 28 25 266 218
amc =4 CNY/% 180 13 -01 30 08 138 138 2107 79 87 15 14 199 174
stols =3 CNY/% 130 00 -65 -70 =119 -163 -163 1392 80 89 13 12 173 151
XAt S CNY/% 180 05 -26 -63 -124 63 81 1109 93 99 18 16 208 185
siEto| = CNY/% 180 02 -44 -45 -165 16 18 1212 79 87 15 14 194 163
o=

TOPIX pt/% 18150 -0.1 00 32 88 169 195 6787981 80 76 14 13 159 146
Banks pt/% 2040 -02 07 96 115 30 73 470081 67 62 07 06 108 109
Insurance pt/% 10620 -02 -02 74 112 91 118 145139 66 72 09 08 130 114
Diversified Finan Serv pt/% 6830 06 00 45 55 75 104 87038 118 114 12 1.1 108 103
MITSUBISHI UFJ PY/% 8180 -05 06 112 156 92 135 114700 63 68 07 07 118 107
SUMITOMO MITSUI FINANCIAL PY/% 48750 02 10 124 142 52 93 68950 80 69 07 07 95 100
MIZUHO FINANCIAL PY /% 2050 -05 -08 48 44 -68 -25 51920 76 65 06 06 83 95
SHIZUOKA BANK LTD PY/% 11770 01 26 139 173 147 199 7590 40 50 08 07 226 152
JAPAN POST HOLDINGS PY/% 13040 -0.1 12 27 90 -141 -106 58630 12 34 04 04 495 126
TOKIO MARINE HOLDING PY/% 51080 -0.1 -04 55 128 26 65 3810 82 67 10 10 132 143
DAI-ICHI LIFE HOLDINGS PY /% 23510 00 -08 95 227 177 208 28160 66 65 09 08 132 125
MS&AD INSURANCE GROUP PY/% 38130 -01 32 89 35 38 52 22620 70 59 08 08 112 128
NOMURA HOLDINGS PY/% 6750 10 06 67 59 -71 20 24590 97 83 08 08 103 103
ORIX PY/% 19250 11 05 37 56 31 55 2540 114 117 10 09 91 82
DAIWA SECURITIES GROUP PY /% 7160 15 19 45 126 -47 06 12170 84 77 09 09 117 122
JAPAN EXCHANGE GROUP PY/% 19970 09 -06 18 44 139 196 10960 162 170 40 39 261 239
Sd

BES00 pt/% 2630 04 0.1 19 22 89 84 95105 92 95 19 18 165 152
Banks pt/% 1010 -01 -07 32 11 88 98 12667 89 90 09 09 128 117
Insurance pt/% 1700 -07 10 13 45 83 74 5875 114 114 12 12 131 113
HSBC HOLDINGS EUR/% 90 00 -0 34 40 149 151 1709 78 84 12 12 152 143
BNP PARIBAS EUR/% 630 -05 -27 01 -47 42 41 787 84 82 08 08 101 101
BANCO SANTANDER EUR/% 60 00 -02 35 -01 173 163 915 75 83 09 09 125 110
UBS GROUP EUR/% 160 -02 28 69 112 141 179 599 82 95 13 12 143 124
CREDIT SUISSE GROUP EUR/% 150 -04 13 103 166 231 302 384 38 70 10 10 238 135
ING EUR/% 160 0.1 -04 19 28 154 164 605 104 104 12 11 117 115
BARCLAYS EUR/% 20 -01 18 104 84 -80 -86 394 34 57 06 06 134 100
ALLIANZ EUR/% 1990 -04 1.1 13 80 279 270 889 107 109 13 12 125 117
AXA EUR/% 250 -08 -03 14 30 73 62 623 91 94 09 09 103 98
PRUDENTIAL PLC EUR/% 210 -09 24  -10 65 199 150 547 216 206 29 26 132 123
ZURICH INSURANCE GROUP EUR/% 580 -12 09 02 43 99 94 390 94 117 15 15 157 126
SWISS RE EUR/% 790 -13 08 -13 74 -50 -5 274 25 81 09 09 608 107
MUENCHENER RUECKVER EUR/% 1870 -08 15 -18 71 62 42 290 21 85 10 09 713 114




