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

B2 2A(3H) %,/bp 213 -16 40 15 246 491 496 |1, 1LEE IR Al 27t 20 MHE S(Heh
s 2AY(5H) %,/bp 234 -17 35 32 253 540 544 -1 7[8H IHASHE Hel AROE Al RIQL AAAF XITH
Bk 2 A(109) %,/bp 247  -28 -14 -15 75 385 395 |-JHAsHH Az T8t Elis TR AHIA Al EE0| WH 2 Xl
FTI| Spread(104-38) bp 3350 -12 54 30 -17.1 -10.6 -10.1 |9t AYSOl Q= AAHI0| AF23M0| == Hls £|0]
A2 Spread(S|AHIBBB-, 3Y) bp 680.80 0.1 0.1 -0.2 2.2 18.1 18,1 |ot & 2 ARH AR &7| HHEY
0]=2 2KH(109) %/bp 2.41 00 -7.6 1.7 72 70 7.0 |-28Y=, YOZ JHSH M Hefists Al AEE0l o=
0|2 &TH| Spread(109-24) bp 5224 00 -68 -104 -329 -740 740 |MH|AO|RSIEZE FH
=2 2xj(104) %,/bp 042 00 00 35 44 245 245
U= 2AH(109) %,/bp 004 -08 -2.1 10 -28 0.0 0.0 |2. tlle RS HIEAK, A Hole QHAUTMZ2H(AHE)
sk CDS(5H) bp 5223 22 -22 96 -294 19.2 192 |-H0|¥20} FPt¥T 26 17| Qtof RSATHE Ao 22
Currency Ho=z HOlE A™
USD/KRW /% 10705 -03 -09 -06 -65 ~—114 ~-114 -HO|#3 H|H OHLIE SRS Ue7| QoH UHLX| =H| =
EUR/KRW 2/% 12792 02 02 -0.1 -5.2 1.2 1.2 -IPt¥W3a, 127| etof| MeM 252 UE sS oY T3¢
HKD/KRW /% 1382 00 00 02 58 -113 -113|3Al0l 2SHIECE T £ A 252 LT 42
JPY/KRW /% 95 00 00 -13 -65 -81 -8.1
Dollar Index pt/% 933 -0.1 -0.1 0.1 02 92  -9.2|3.20X|= 2422 2t} HO|WA XPESIH AR
EUR/USD =R/% 1.2 -0.1 0.0 0.1 0.4 131 13,1 |-24H22| 2SR siZ0f YO T gIXF 2L A QlEUl2 3o
USD/CNY 2I2t/% 65 -06 -06 12 -17 -60 -60 HOHWI SXtof Ltet H1 QS
Commodity -70|%3, 1500 F2o| SMEXt ol FFE1} Bl T
WTI ECVLER 60.4 1.0 33 5.3 15.7 6.1 6.1 |-G ZAUNX| St 2ot WX, Y FFAL FHCZ B
Korea Market 0| 02 ZYotX| Lol 2= Hol A=t
LB HeHUZ ES-VES.| 109 -06 -04 -1.7 33 5.0 5.3 |-HO|Y=, At BXt 2t =o[5tHA KPMGE XI2AtE 1%
KOSPI Zo/xH 43 -06 -l -20 -03 1.2 1.3 | QS EXIRF 2= Q FAF S A0l X8 =
KOSDAQ ECVESS 67 -00 07 03 3.6 38 4.0
D ZHojEZ* Z2/% 269 29 81 3.1 86 208 183 |4, A8, "HAA 42 ¢ HO|| LIH ©=S FT'(3H)
AEZo* Z2/% 267 -03 -12 -02 90 373 371 |[-A8Z MYLHHSIE, BHLHAISO| EH A HAFAF|H
AREX Z2/% 98 -08 -24 03 157 454 458 [gh= 242 9 H0j| LY @IS She ot =7 o)X BY
OlE} S H 2 X1 =2/% 169 00 -05 02 54 330 325 |-@X MAASS TH| Lol XU 70% IS Kool Xz &
=m AE. 0= 37%2| FHHo|| Lots ==
HSCEI pt/% 11,653.1 05 05 0.0 68 251 25.1 |-EEAR ol HoiQE oY 28Y=E X2 ¢
HSCEI Put Option 15 =3 -2 -35  -106
HSCEI Call Option 914 -13 14 -52 374
Euro Stoxx 50 pt/% 35534 -05 -05 -10 -12 8.6 8.6
2
BH5{|X| premium( 1) -61.6 39 -49 -6.0 -288 444

2 37t 5%

KOSPI pt/% 24670 13 02 -18 30 218 218 1548432

o pt/% 34535 -0 -09 53 53 277 294 91,006 86 85 06 06 70 69
23 pt/% 13,2587 07 -07 28 66 149 160 64417 74 74 09 08 95 91
=3 pt/% 22948 10 16 59 53 301 305 25091 82 82 09 08 98 96
KB=g KRW /% 63,400 06 10 87 130 488 488 26508 104 94 08 07 77 79
PNIoNES KRW/% 49400 02 -2.9 49 -8 9.1 9.1 23425 105 94 07 07 71 73
sit2g KRW/% 49800 06 -4 9.1 52 612 612 14741 83 84 06 06 77 7.1
ool KRW/% 15750 06 -34 -03| -11.8 250 250 10647 83 81 05 05 65 64
Tl KRW/% 16450 09 03 75 142 306 306 9212 81 78 05 05 68 68
BNK2S KRW/% 9420 09 -08 07 58 8.7 8.7 300 78 79 04 04 56 54
DGBE2S KRW,/% 10550 09 -05 6.2 05 93 93 1784 84 86 05 04 56 52
st KRW/% 39.600 04 33 45 75 17 Sl 4588 45 45 07 06 119 119
addg KRW/% 124500 08 00 -12 10.2 13.2 13.2 24,900 50 52 07 07 157 138
sishancy KRW/% 6910 -0.1 -43  -35 09 73 73 6002 74 69 06 06 82 84
INGAY KRW/% 53400 27 -17 -06 125 4379 82 90 11 11 132 128
S KRW/% 7600 -08 -38 -33 07| -397 -397 1226 85 73 05 05 84 66
APATSERY KRW/% 267000 1.1 -06 33 46 09 09 12649 98 93 10 09 106 105
=osiny KRW/% 71,200 08 07 55 -25 152 152 5041 149 143 11 10 77 73
SCHBHAL KRW/% 47000 00 -17 107 38 524 524 4202 160 154 12 1.1 79 73
EIESSH] KRW/% 23500 -17 -37 -41 -47 536 536 2593 228 201 14 12 66 66
ajelol AL KRW/% 9190 13 11 -108 65 242 242 6123 72 70 07 07 105 104
NHEXISH KRW/% 13900 04 -07 18 22 437 437 3912 75 73 08 08 114 114
SRIZAE KRW/% 69,000 19 10 28 127 655 655 3845 130 116 10 10 83 84
AMeEw KRW/% 36600 08 05 0.4 59 200 200 3268 65 62 07 07 115 112
H2=3asd KRW/% 4575 01 -14  -13 40 322 32.2 2,771 138 120 08 08 77 7.4
Py KRW/% 87,600 20 33 81 210 237 237 1936 156 139 13 1.1 90 87
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27 J|& **HSCEI Put Option(3/28/18, 8,600pt), HSCEI Call Option(3/28/17, 9,800pt)
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S&P 500 pt/% 26740 -05 -04 12 61 194 194 237056 164 168 32 30 200 180
Banks pt/% 3410 -09 -13 29 95 200 200 15590 88 97 14 13 156 137
Insurance pt/% 4020 -04 00 -18 29 138 138 6115 83 99 14 13 172 132
Diversified Finan Serv pt/% 6790 -06 -05 18 91 233 233 12431 116 122 19 18 202 174
JP Morgan USD/% 1070 -08 -08 21 120 239 239 3711 106 115 16 15 155 136
Wells Fargo USsD/% 610 -10 -15 80 100 1001  10.1 2988 110 116 16 16 149 138
BOA USD/% 300 -09 -10 51 165 336 336 3079 78 89 12 12 165 133
Citi USD/% 740 -09 -19 -15 23 252 252 1967 68 73 09 09 142 124
Goldman Sachs UsD/% 548 -07 -24 23 74 64 64 998 104 102 13 12 133 122
US Bancorp USD/% 540 -07 -17 -24 00 43 43 889 132 134 20 19 157 142
AIG USD/% 600 -07 -08 -05 -29 -88 -88 536 37 68 07 07 220 18
CHUBB USsD/% 1460 00 08 -36 25 106 106 678 73 96 13 13 200 136
METLIFE UsD/% 510 -06 -09 57 -27 53 53 532 89 96 10 10 115 107
PRUDENTIAL FINANCIAL USsD/% 1150 -02 -15 -04 81 105 105 488 118 118 11 10 110 100
MARSH & MCLENNAN UsD/% 810 -07 08 -43 -29 204 204 415 285 275 56 62 214 193
TRAVELERS USD/% 130 00 09 -04 107 108 108 371 74 97 16 15 194 140
VISA USD/% 1140 -03 14 30 83 461 461 2584 254 281 86 79 333 277
MASTERCARD USD/% 1510 -03 06 11 72 466 466 1602 795 747 237 176 332 280
BLACKROCK USD/% 5140 -08 00 23 149 350 350 832 124 136 28 26 230 201
SCHWAB USD/% 510 -13 -17 38 174 301 301 689 148 164 44 39 317 254
3=

ABHESE K| pt/% 33070 03 03 -03 -12 66 66 331504 116 115 16 15 146 129
€SI 300 Banks pt/% 61250 07 03 -08 25 144 144 68133 129 126 10 09 73 68
a8 CNY/% 80 17 62 100 102 412 412 15163 146 140 11 10 80 75
zAsooY CNY/% 40 13 44 24 03 235 235 12195 141 137 09 08 66 62
FI2H(BOC) CNY/% 40 10 18 13 36 154 154 11043 119 115 08 07 68 64
KAow CNY/% 290 14 -09 14 136 649 649 7176 161 160 16 15 105 94
53 ZotE Y CNY/% 700 -09 -55 28 292 975 975 12630 183 189 28 24 170 141
Alst e CNY/% 300 -07 -42 -14 98 264 264 7863 95 113 26 24 288 230
ZIAMALESOE CNY/% M0 -24 56 14 122 492 492 3472 107 122 26 24 255 209
anc = CNY/% 180 -01 -05 -44 -05 127 127 2087 79 87 15 14 197 172
stols =3 CNY/% 130 -02 -16 -100 -129 -183 -183 1364 80 89 12 1.1 168 147
XAt S CNY/% 170 11 -13 94 -198 51 51 1080 93 99 17 16 202 180
siEf0 5 CNY/% 170 02 -35 -103 -237 -34 -34 1163 79 87 14 13 184 155
o=

TOPIX pt/% 18180 -01 -06 12 85 197 197 6798260 80 77 14 13 159 146
Banks pt/% 2040 07 -17 40 90 74 74 469765 67 63 07 06 108 108
Insurance pt/% 10600 02 -13 10 114 116 116 145141 66 7.1 09 08 131 114
Diversified Finan Serv pt/% 6800 -02 ~-12 -10 31 99 99 87023 119 115 12 11 107 102
MITSUBISHI UFJ PY/% 8260 12 -23 35 1a1 147 147 115920 63 68 07 07 120 108
SUMITOMO MITSUI FINANCIAL PY/% 48680 06 -22 66 133 91 91 6860 80 71 07 07 95 98
MIZUHO FINANCIAL PY /% 2050 02 -14 04 37 -25 25 51950 76 66 06 06 83 94
SHIZUOKA BANK LTD PY/% 11640 09 -21 43 154 185 185 7510 40 50 08 07 223 150
JAPAN POST HOLDINGS PY/% 12920 -02 -05 09 16 -114 -114 58140 12 34 04 04 490 126
TOKIO MARINE HOLDING PY/% 51410 02 -10 04 167 72 72 38460 82 67 10 10 133 144
DAI-ICHI LIFE HOLDINGS PY /% 23240 -01 -27 10 139 194 194 27840 66 66 08 08 130 122
MS&AD INSURANCE GROUP PY/% 38140 07 -02 38 50 52 52 22630 70 58 08 08 112 129
NOMURA HOLDINGS PY/% 6650 08 -08 00 51 -35 35 24230 97 83 08 08 101 102
ORIX PY/% 19050 00 -15 -16 55 44 44 2520 114 117 10 09 90 82
DAIWA SECURITIES GROUP PY /% 7070 11 00 17 106 -19 -19 12000 84 77 09 09 115 121
JAPAN EXCHANGE GROUP PY/% 19610 -12 -16 =51 22 174 174 10770 162 170 40 38 256 235
Sd

BES00 pt/% 2610 -01 0.1 13 01 78 78 94035 94 95 19 18 165 15
Banks pt/% 1000 -02 -07 18 -30 85 85 12491 91 90 09 09 128 115
Insurance pt/% 1680 -01 -02 07 10 62 62 5753 114 114 12 11 130 112
HSBC HOLDINGS EUR/% 90 06 11 51 a0 67 167 1725 78 84 12 12 155 146
BNP PARIBAS EUR/% 620 -06 -09 -10 -88 28 28 777 84 82 08 08 99 99
BANCO SANTANDER EUR/% 50 -06 -27 -04 -72 123 123 884 75 84 09 09 121 105
UBS GROUP EUR/% 150 -01 -01 58 84 165 165 590 81 94 12 12 138 122
CREDIT SUISSE GROUP EUR/% 150 -01 01 50 135 293 293 380 38 71 10 10 248 134
ING EUR/% 150 -0.7 -13 22 -18 146 146 595 104 104 12 11 115 113
BARCLAYS EUR/% 20 -01 -02 72 50 91 91 390 34 57 06 06 134 100
ALLIANZ EUR/% 1920 -11 -23  -26 11 220 220 843 107 110 13 12 120 112
AXA EUR/% 250 -10 -21 -20 -33 31 31 600 91 94 09 08 100 95
PRUDENTIAL PLC EUR/% 210 12 24 50 67 171 171 554 216 206 30 26 134 127
ZURICH INSURANCE GROUP EUR/% 2530 -04 -05 09 04 81 81 383 94 117 15 14 157 126
SWISS RE EUR/% 780 -02 -02 -07 40 54 54 272 25 81 09 09 613 108
MUENCHENER RUECKVER EUR/% 1810 -07 -20 -25 01 06 06 280 20 85 09 09 668 110




