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

B2 2A(3H) %,/bp 209 07 1.4 62 313 407 4561 FHE

S 2A(5H) %,/bp 231 10 39 -47 329 476 509 |(3tF)

Bk 2 A(109) %,/bp 2.48 16 33  -60 203 373 409 |-28WHSAIQ IOt AR HY

A | Spread(10E-39) bp 3890 0.9 1.9 02 110 34 -47|-Z0= S8 Fo| 2ol sishHAl 20t 0fYCHs I|= 289/0/A

A2 Spread(S|AHIBBB-, 3Y) bp 680,70 -03 -0.1 -0.1 15 216 18.0 |2X|

0]=2 2KH(109) %/bp 248 -14 133 127 206  -52 0.8 |-2EXE=HOIAH| = o] CHoHM ArS|X gtoot MK HQdih=

0|2 &¢h| Spread(109-23) bp 6051 -35 67 2.1 =233 -742 658 |YE

=2 2xj(104) %,/bp 0.42 1.2 101 66  -38 170 242

Y= (10 %/bp 006 0.1 1.1 2.8 2.1 0.0 2.1 |2, LE 3 = STOioAYY 2& AR 15 EFAR

ot CDS(54) bp 5339 -12 -86 -184 206 213 218 |Z=oHTOiO|HA FA)

Currency -2 82,020 AI-PCA 4T 13 1742i2to] £F 252l

USD/KRW 2/% 10827 02 -06 -12 44 93 -104|-ARTST SeETIC LI oY FH| F, LE 32 5 Y

EUR/KRW /% 12832 02 -03 -03 47 33 1.6 |87 HN S O[2HolsIMY =E o

HKD/KRW 2/% 1385 02 -07 -13 -46 -100 ~-11.1

JPY/KRW /% 95 01 -15 -19 52 -60 -7.9|3. MF GooliX|l= Ot A2A0], 1002H HH 25022 Yt

Dollar Index pt/% 933 00 -02 -07 1.1 =95 =92 |OKI}O|HAL A)

EUR/USD =R/% 12 03 08 1.1 -0.6 13.9 13.2 |-t 22, EAIH, 20179 JHH28 EXZAL YH

USD/CNY 2I0t/% 66 01 -04 -07 0. -5.2  -53 |-EE I3 AS 50108HY, Tt B 2= 70220k

Commodity -28 BtEE Wer 2 3ot

WTI Eaf/HidE, % 58.4 05 1.6 25 13.6 5.1 25

Korea Market 4 20U MEHEDEEZ QI7F EXPANY PF 2F HIZ(01ZE)

LEZAHUZ ESSVESS 114 -01 -4 -1 1.0 43 5.7 |-KBZ20I23 WE~E0I~QlA(MELZ) DLEZ QIZEERIALRIC
KOSPI ECVESS 54 06 -29 -05 -03 2.0 2.3 |HHE 28T MI|BO 2 £ 2X 367499 29| AMC|HO[E|SCHE
KOSDAQ ECVESS 60 -07 -1 -0.6 13 23 3.4 |34 2tg AGABR-RIQN MRS D& 201 S8 HIZE

D ZHojEZ* Z2/% 249 =31 08 69 43 145 95

AEZo* Z2/% 270 0.1 0.6 1.8 10,6 405 388 |5 Slt3E, SHiUBS Ht2-E Q150 His(HetwA)
AREX Z2/% 101 -00 09 6.4 179 513  49.4 |-28¥9|, SILIUBS XHH89| iFEF HBESQU0| THol MARST
OfErSEtEXt* Z/% 169 02 04 08 67 348 331 |2

e —tAt B AL CHAD) 2Hfsh 23 QP S| Bl HAE A

HSCEI pt/% 115969 08 06 -23 36 243 245 |EQ ANOZ LEHL BT BH

HSCEI Put Option 1 0 0 0 =30 828 845 |-OILIZ8IE X|HiFxet Fatst Argofet dx

HSCEI Call Option 603 86 39 -332 87 356 365

Euro Stoxx 50 pt/% 35708 05 04 02 0.9 9.2 9.1
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S| K| premium(14) bp -665 -1.1 =161 -567 -142 -365 493

2 37t 5%

KOSPI pt/% 24300 -17 -16 44 17 194 199 1524138 114 110 1.1 10 102 90
o pt/% 34864 02 22 6.7 32 247 306 91956 89 85 06 06 71 69
23 pt/% 133482 02 17 34 67 150 168 64878 77 74 09 08 97 91
=3 pt/% 22597 -12 54 51 -39 274 285 24645 87 82 08 08 96 95
KB=g KRW /% 61900 -14 08 101 84 407 446 25881 103 94 07 07 76 77
ASHR|E KRW/% 50,700 04 2.1 52 -19 72 120 24042 104 94 07 07 74 75
sit2g KRW/% 50800 06 40 9.1 14 516 626 15037 83 84 06 06 79 73
ool KRW/% 16250 03 12 12 =107 217 275 10985 82 81 06 05 66 66
|ged KRW/% 16800 24 43 6.3 124 258 323 9408 79 77 06 05 70 69
BNK2S KRW/% 9490 -01 28 20 74 63 93 3093 78 79 04 04 57 54
DGBE2S KRW,/% 10750 14 39 9.6 05 75 100 1818 84 86 05 04 57 52
st KRW/% 41300 09 13 95 147 05 4.0 4785 45 45 07 07 124 124
addg KRW/% 124500 0.0 1.6 —67 6.4 9.2 10.7 24,900 50 52 07 07 157 138
sishancy KRW/% 7050 -24 -08 -37 10 40 8.0 6123 74 69 06 06 87 84
INGAY KRW/% 55000 13 64 70 209 4510 82 90 12 1.1 136 132
SO KRW/% 7850 -06 -01 -25 -18| -427 -382 1267 85 73 05 05 86 69
APATSERY KRW/% 267500 04 09 11 31 -29 04 12673 98 93 10 09 107 105
=osiny KRW/% 70800 0.1 04 68 41 103 133 5013 149 143 1.1 09 77 72
SCHBHAL KRW/% 47450 -07 06 119 66 509 506 4242 160 154 12 1.1 80 74
EIESSH] KRW/% 24250 06 19 -26 -06 511 585 2676 228 201 15 13 68 68
ajelol AL KRW/% 8980 -12 —17.6 -19.1 106 227 240 5984 72 70 07 07 103 102
NHEXISH KRW/% 13900 07 -18  -45 22 390 440 3912 75 73 08 08 114 114
siRagR|= KRW /% 67000 -19 -07  -32 49 591 599 3734 130 116 10 09 81 82
AMaE KRW/% 35900 -14 -14 63 13 153 168 3206 65 62 07 07 112 110
EIESS=E] KRW/% 4620 -04 09 45 14 261 335 2798 138 120 09 08 78 75
JIe5H KRW/% 83,100 -20 -33 61 75 240 154 183% 156 139 12 1.1 85 84
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21 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/% 26850 02 12 33 74 185 199 237545 164 167 32 30 201 182
Banks pt/% 3460 15 32 96 125 200 216 155.1 88 96 14 13 158 14
Insurance pt/% 4020 -03 03 06 41 125 139 6138 83 98 14 13 172 133
Diversified Finan Serv pt/% 6830 07 16 75 116 215 240 12415 116 120 19 18 203 178
JP Morgan USD/% 1080 16 30 90 135 243 250 3741 106 115 16 15 156 138
Wells Fargo USsD/% 620 24 40 130 140 106 118 3034 110 116 17 16 151 141
BOA USD/% 300 12 38 116 185 318 349 3110 78 89 12 12 166 135
Citi USD/% 760 16 26 48 57 248 276 2005 68 73 10 09 145 127
Goldman Sachs UsD/% 210 23 22 97 128 81 90 1023 104 102 13 13 136 127
US Bancorp USD/% 550 05 07 51 15 45 62 905 132 133 21 19 160 145
AIG USD/% 600 01 34 08 -07 -99 -80 540 37 68 07 07 222 19
CHUBB USsD/% 1450 -07 -08 -28 14 88 98 673 73 96 13 12 199 135
METLIFE UsD/% 510 00 -28 -13 11 49 63 537 89 96 10 10 116 108
PRUDENTIAL FINANCIAL USsD/% 1170 -03 20 61 114 96 122 495 118 118 11 10 111 102
MARSH & MCLENNAN UsD/% 810 -17 -28 -33 -20 182 194 412 285 275 56 61 212 191
TRAVELERS USD/% 1340 06 14 29 107 97 98 38 74 96 15 15 192 139
VISA USD/% 1120 03 -05 09 67 439 441 2547 254 281 84 78 328 275
MASTERCARD USD/% 1510 -06 -09 -13 62 445 458 1594 795 747 236 175 330 279
BLACKROCK USD/% 5140 -02 13 67 184 305 350 832 124 136 28 26 230 201
SCHWAB USD/% 520 09 41 135 242 308 325 701 149 157 45 40 323 260
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ABHESE K| pt/% 33000 04 02 -38 -16 51 63 329548 118 116 16 15 146 129
€SI 300 Banks pt/% 61480 02 08 -45 18 145 149 67292 134 129 10 09 73 68
a8 CNY/% 70 -04 37 -18 34 353 331 14918 145 140 11 10 75 71
=Y CNY/% 40 -03 -03 -26 24 18.2 19.4 1,1823 141 137 09 08 64 60
FI2H(BOC) CNY/% 40 00 03 -32 69 130 134 10883 119 116 08 07 67 63
KAow CNY/% 300 06 35 41 142 673 684 7297 160 159 17 15 108 96
F3 Wors Y CNY/% 750 13 55 -33 386 1154 1114 13278 183 189 30 26 182 152
Alst e CNY/% 320 09 61 -49 137 342 328 8203 95 113 28 25 308 247
ZIAMALESOE CNY/% 440 12 58 52 188 556 588 3656 107 122 28 25 27.1 223
anc = CNY/% 180 18 03  -76 03 126 133 2098 79 87 15 14 198 173
stols =3 CNY/% 130 11 -45 =97 -126 -156 -168 1384 80 89 13 12 171 150
XAt S CNY/% 180 04 -20 -125 -140 49 72 1100 93 99 17 16 206 184
siEf0 5 CNY/% 180 09 -01 =101 =176 09 2.1 1215 79 87 15 14 195 164
o=

TOPIX pt/% 18230 01 08 26 95 181 200 6815444 80 77 14 13 159 147
Banks pt/% 2050 -11 18 84 105 47 81 473080 67 63 07 06 108 109
Insurance pt/% 10750 -04 28 85 127 116 132 147006 66 7.1 09 08 133 115
Diversified Finan Serv pt/% 6840 00 01 37 47 86 105 87321 119 115 12 1.1 108 103
MITSUBISHI UFJ PY/% 8300 -06 25 92 147 114 152 116420 63 68 07 07 120 109
SUMITOMO MITSUI FINANCIAL PY/% 49100 -12 18 108 137 67 10 69450 80 71 07 07 95 99
MIZUHO FINANCIAL PY /% 2060 -12 17 38 36 -51 -18 52330 76 66 06 06 84 95
SHIZUOKA BANK LTD PY/% 11870 -08 24 135 173 169 209 7660 40 50 08 07 228 153
JAPAN POST HOLDINGS PY/% 1301.0 02 -07 23 -45 -138 -108 5850 12 34 04 04 493 126
TOKIO MARINE HOLDING PY/% 51790 02 19 81 151 54 80 3840 82 67 11 10 134 145
DAI-ICHI LIFE HOLDINGS PY /% 23920 -07 35 80 240 219 229 2860 66 66 09 08 134 125
MS&AD INSURANCE GROUP PY/% 38340 -06 40 110 34 49 58 22750 70 59 08 08 113 129
NOMURA HOLDINGS PY/% 6730 -05 09 47 67 -63 24 24520 97 83 08 08 102 103
ORIX PY/% 19190 -03 06 26 45 35 52 25410 114 117 10 09 91 82
DAIWA SECURITIES GROUP PY /% 7080 -14 10 16 98 -53 -18 12020 84 77 09 09 115 121
JAPAN EXCHANGE GROUP PY/% 19820 -04 -12 06 26 156 187 10880 162 170 40 39 259 237
Sd

BES00 pt/% 2630 06 04 08 19 86 83 94010 93 95 19 18 165 152
Banks pt/% 1010 09 07 37 03 83 102 12573 91 90 10 09 129 117
Insurance pt/% 1690 03 02 00 35 69 67 5770 114 14 12 11 130 112
HSBC HOLDINGS EUR/% 90 10 12 50 61 168 166 1725 78 84 12 12 154 144
BNP PARIBAS EUR/% 630 07 -03 08 -51 34 45 790 84 82 08 08 102 101
BANCO SANTANDER EUR/% 60 15 18 46 04 169 172 923 75 82 09 09 127 111
UBS GROUP EUR/% 160 14 17 74 104 146 183 598 81 94 13 12 141 123
CREDIT SUISSE GROUP EUR/% 150 26 26 94 169 252 325 388 38 70 10 10 242 138
ING EUR/% 160 07 08 35 17 147 169 607 104 104 12 11 118 115
BARCLAYS EUR/% 200 05 09 81 74 -106 -85 393 34 57 06 06 135 100
ALLIANZ EUR/% 1950 -02 00 -21 55 243 245 8.1 107 109 13 12 122 115
AXA EUR/% %0 01 02 -04 17 54 54 619 91 94 09 08 102 97
PRUDENTIAL PLC EUR/% 210 10 20 -18 60 180 155 548 216 206 29 26 132 124
ZURICH INSURANCE GROUP EUR/% 2550 06 -02 02 40 95 93 387 94 117 15 14 156 126
SWISS RE EUR/% 790 09 01 -04 78 -41 45 274 25 81 09 09 610 108
MUENCHENER RUECKVER EUR/% 1840 -03 -01 -38 42 33 24 285 21 85 10 09 700 112




