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

st 2 Af(3W) %,/bp 212 -16 -15 38 231 48.1 48.1 |1. KBO|0] R2|2WE =X FF Y HL | SHAMB)
B2 2Af(5H) %,/bp 234 -05 08 63 248 548 539 |-R22YW X, REAFIYL FA HR S tHe EXNEY
St 2 0A(109) %,/bp 249 20 -02 0.0 11.0 434 415 |0IM &2 FFH0| SHS 7| 2t FRHRICZE HEH ZA|
A | Spread(10E-39) bp 37.00 36 13 -38 -121 —47 b6 |-QEAEZS, Q2|2 X2 537% HY. OJAEEN o
A2 Spread(S|AHIBBB-, 3Y) bp 68100 03 07 0.1 2.6 18.6 18.3 |-2/=20! X|2£80| 30%2 S0 HE X2 Qo} siAlS} Its M 2
0|2 2H(104) %/bp 246 58 -12 10.2 14.0 1.9 5.8 |-28Y=, YO Z It XM AHeffote Al M0l QIEs
0|2 &TH| Spread(109-24) bp 5442 22 -32 -45 -308 712 2.2 |MHIA o|88tEE 7
= 2%H(104) %,/bp 047 40 47 16.2 04 278 47
U= 2AH(109) %,/bp 005 00 00 13 26 0.2 0.0 |2.28Y £ "HEHHE Qlot & FEHMO| X3 A
A"(eHg)
Currency -UE8Y EHI, "W FRote AL EY R ot B
USD/KRW /% 10612 -09 -14  -23 =74 =122  -09 ZIP} AH[XIO|H OfE F&k 0jA&IX| st elol £M = &
EUR/KRW /% 12773 -02 -0.1 -13 =50 0.5 0.0 TP} LIQH AAEHZ Ql8} o HES "0t Y2
HKD/KRW /% 1358 00 -14 -23 75 -128 -17|
JPY/KRW /% 95 00 -05 -22 68 80  -0.7 3. AlSt2d S[UE|X] Fax AXKIIO|HALA)
Dollar Index pt/% 919 -04 -15 -l 18 106 1.6 |-ARed 2UHE| SAUNK| S EE] T AR
EUR/USD =gal/% 12 04 1.7 1.4 2.7 15.3 1.7 [-ABte e ofEE SIYEE gtn IO, 21 2800{F S| E|X
USD/CNY 2I2t/% 65 -02 -08 -19 24 -65 -02 AH
Commodity
WTI ECVEIERS 604 0.1 0.7 34 18.1 6.1 —0.1(3.71g2%, FI|H2f 3300Y Hr&| Mzt FTMO|HAERA)
Korea Market =J|GeH AL 2I|HIFE] 3300F 0 Cier Y& Mot FX 2
AW HH2 ECVESS 114 05 -09 -12 3.6 6.5 5.8 |oHf AEt7| 7| QIAL O HHE A LY X2t etaal A2
KOSPI ESSVESS 48 05 -09 -10 0.1 2.2 1.8
KOSDAQ ECVESS 66 -00 -00 -03 35 43 4.0 |4 HE BEY 2o ‘AEEE HALO[Q XITH QY FXI(o[-AR)
DZHojErZ* Z2/% 275 20 80 40 12.1 247 207 |-HS0{RISY D] o, 2UIAYE SNt MEojg BHS e
83" /% 265 -08 -16 -07 8.8 35.8 36.0 |HE B 23t SO2 A= WZEEEALS| BhALO|2AS KIS
Alext Z2/% 99 01 ~-17 -04 17.4 453 459 |UHE2Q 'IUAHY LYt MEo|2 B3 0| HH|0| 2ot &' X1 Het
OlEt S e S X} X2/% 166 -13 -15 -10 43 307 30.8 |CHE o
e
HSCEI pt/% 12,0690 3.1 3.6 5.4 68 285 3.1 [5.2%H U= CiXig 270 Ak As(olta))
HSCEI Put Option 9 -6 -8 -42 -73 —6 |-118€L 2 280| 243t thE HMIE 0.49%2 L] 0.01%f
HSCEI Call Option 1,224 310 324 390 438 310 45
Euro Stoxx 50 pt/% 34902 04 -18 1.1 -3.2 55  -04 -7|YhE SIHI 0.67%2 T HY| 0.02%p A%
2 -JHHCHE AHIE 0.01%p2 TLHH| 0.01%pANS
St X premium(1d) -60.4

2 37t 5%

KOSPI pt/% 24800 05 2.1 _ 36 213 1,556,065 _ _

o pt/% 34667 04 -19 65 34 305 299 9138 86 85 06 05 69 65
23 pt/% 131262 -10 -19 27 40 166 148 63659 74 74 08 07 90 83
=3 pt/% 23007 03 06 -15 44 310 309 25114 82 82 08 08 96 92
KB=g KRW /% 63,100 -05 19 82 125 444 05 26383 103 94 08 07 77 78
PNIoNES KRW/% 49400 00 26 49 -8 6.4 00 23425 105 94 07 07 71 73
siLae KRW/% 50900 22 02 115 75 618 22 15067 83 84 06 06 78 73
ool KRW/% 15900 10 -22 06 -109 252 10 10748 83 81 05 05 65 65
J|gie KRW/% 16400 03 -24 72 139 286 03 918 81 78 05 05 68 67
BNK2S KRW/% 9430 01 -06 09 57 9.8 01 3074 78 78 04 04 57 54
DGBE2S KRW,/% 10500 05 -23 57 00 94 05 1776 84 86 05 04 56 51
st KRW/% 39000 -15 -56 2.9 58 -13 -5 4518 45 45 06 06 118 117
addg KRW/% 122500 -16 -16  -28 8.4 14 -16 24,500 50 52 07 07 153 134
shspy KRW/% 6850 -09 -28 43 00 72 -09 5949 74 69 06 05 81 83
INGAY KRW/% 52,100 24 -53 -30 98 V/AN/A  -24 4272 82 90 11 11 129 125
SO KRW/% 7540 -08 -39 -41 -14 -387 -08 1217 85 73 05 05 83 66
APATSERY KRW /% 265500 06 07 27 52  -02 06 12578 98 92 10 09 106 105
=osiny KRW /% 70300 -13 -07 41 37 154 13 4977 150 142 11 09 76 72
SCHBHAL KRW/% 46950 0.1 -1.1 106 36 529 01 4197 156 153 12 11 81 74
EIESSH] KRW /% 23350 06 -37 -47 -53 516 -06 2576 216 199 14 12 69 66
ajelol AL KRW/% 9240 05 29 -103 -60 205 05 6157 72 70 07 07 106 105
NHEXSH KRW/% 14000 07 07 26 29 439 07 3940 75 73 09 08 115 114
SIRIR= KRW/% 69,000 00 3.0 28 127 663 00 3845 130 116 10 10 83 84
AMaE KRW/% 36700 03 22 0.7 62 190 03 3277 65 62 07 07 115 113
EIESS=E] KRW /% 4550 -05 -15 -18 34 313 05 275 138 120 08 08 77 73
JIe5H KRW/% 87,600 00 54 81 210 236 00 193 156 139 13 11 90 87
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28 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/% 2690 08 05 20 70 204 08 236812 169 170 31 29 185 168
Banks pt/% 3440 07 -05 36 103 209 07 15590 97 104 13 13 138 122
Insurance pt/% 3970 -13 -10  -31 16 124 -13 6115 99 101 13 12 130 120
Diversified Finan Serv pt/% 6770 -04 -06 14 87 228 -04 12431 122 130 18 17 174 157
JP Morgan USD/% 1080 09 05 30 115 251 09 3746 106 116 16 15 156 135
Wells Fargo USsD/% 610 07 -07 87 101 109 07 3008 110 116 16 16 150 137
BOA UsD/% 300 13 01 64 167 353 13 3119 78 90 12 12 167 134
Citi USD/% 740 -01 ~-15 -15 08 251 0.1 1966 68 73 09 09 142 123
Goldman Sachs UsD/% 2557 04 -13 27 62 68 04 1002 104 102 13 13 134 123
US Bancorp USD/% 540 08 -08 -16 11 52 08 897 132 135 21 19 158 142
AIG USD/% 600 -01 03 -06 -38 -89 -01 535 37 71 08 07 220 17
CHUBB USD/% 1420 26 -20 -62 -22 17 26 661 73 96 13 12 194 132
METLIFE UsD/% 500 -08 -11 -4 -38 45 -08 528 88 98 10 09 113 106
PRUDENTIAL FINANCIAL USD/% 115.0 04 -06 00 76 109 04 490 116 116 10 10 110 99
MARSH & MCLENNAN UsD/% 800 -12 -04| -55 -49 190 ~-12 410 285 275 55 61 211 190
TRAVELERS USD/% 1320 -27 -18 31 70 78 27 1 74 97 15 14 189 136
VISA USD/% 1150 04 16 34 86 468 04 2595 254 281 86 80 334 278
MASTERCARD USD/% 1520 04 07 15 71 471 04 1608 795 747 238 177 333 281
BLACKROCK UsD/% 5090 -09 -06 14 131 337 09 824 123 136 27 25 227 198
SCHWAB USD/% 510 01 -12 39 168 303 0.1 690 148 164 44 39 318 254
3=

ABHESE K| pt/% 33480 12 21 09 00 68 12 335879 117 115 15 14 131 114
CSI 300 Banks /% 62050 13 17 05 39 147 13 68874 129 126 09 08 69 63
Z=aMoH CNY/% 80 14 53 116 118 419 14 15569 146 140 11 10 81 76
zAsooY CNY/% 40 05 46 29 08 234 05 12271 141 137 09 08 66 62
FI2H(BOC) CNY/% 40 03 15 15 -34 147 03 11112 119 115 08 07 69 65
Fares CNY/% 300 21 11 35 159 649 21 7344 161 160 17 15 108 96
Z3 morey CNY/% 730 37 21 66 340 1034 37 13123 183 189 29 25 176 146
Mgt M CNY/% 300 01 -22 -13 99 208 0.1 7907 95 113 26 24 288 23]
ZIAMALESOE CNY/% 20 12 -29 26 135 496 12 3520 107 122 27 24 258 211
anc = CNY/% 180 19 21 26 14 139 19 2132 79 87 15 14 201 175
stols =3 CNY/% 130 16 05 -85 -115 -170 16 1390 80 89 13 12 171 149
XAt S CNY/% 180 22 32 74 -180 63 22 1105 93 99 17 16 204 18]
siEto| = CNY/% 180 44 37 -64 -203 -09 44 1212 79 87 15 14 193 162
o=

TOPIX pt/% 18180 -0.1 -06 12 85 197 00 679820 80 77 14 13 159 146
Banks pt/% 2040 07 -17 40 90 74 00 469765 67 63 07 06 108 108
Insurance pt/% 10600 02 -13 10 114 116 00 145141 66 71 09 08 131 114
Diversified Finan Serv pt/% 6800 -0.2 -12 -1.0 3.1 9.9 0.0 8,702.3 119 115 1.2 1.1 10.7 10.2
MITSUBISHI UFJ PY/% 8260 12 -23 35 136 147 00 115920 63 68 07 07 120 108
SUMITOMO MITSUI FINANCIAL PY/% 48680 06 -22 66 131 91 00 6880 80 71 07 07 95 98
MIZUHO FINANCIAL PY/% 2050 02 -14 04 36 -25 00 51950 76 66 06 06 83 94
SHIZUOKA BANK LTD PY/% 11640 09 -2 43 141 185 00 7510 40 50 08 07 223 150
JAPAN POST HOLDINGS PY/% 12920 -02 -05 09 -12 -114 00 58140 12 34 04 04 490 126
TOKIO MARINE HOLDING PY/% 51410 02 -10 04 163 72 00 3860 82 67 10 10 133 144
DAI-ICHI LIFE HOLDINGS PY/% 23240 -01 -27 10 131 194 00 2780 66 66 08 08 130 122
MS&AD INSURANCE GROUP PY/% 38140 07 -02 38 33 52 00 2230 70 58 08 08 112 129
NOMURA HOLDINGS PY/% 6650 08 -08 00 47 -35 00 24230 97 83 08 08 101 102
ORIX PY/% 19050 00 -15 -16 43 44 00 2520 114 117 10 09 90 82
DAIWA SECURITIES GROUP PY/% 7070 11 00 17 100 -19 00 120010 84 77 09 09 115 121
JAPAN EXCHANGE GROUP PY/% 19610 -12 -16 =51 -23 174 00 10770 162 170 40 38 256 235
Sd

BES00 pt/% 2610 -01 07 11 00 76 -0 94064 95 99 18 17 152 140
Banks pt/% 1000 01 -14 19 -29 86 0.1 12494 90 93 09 09 115 104
Insurance pt/% 1680 -02 -07 05 08 59 -02 5755 114 116 11 1.1 111 105
HSBC HOLDINGS EUR/% 90 07 -01 48 34 165 -02 1725 78 84 12 12 156 146
BNP PARIBAS EUR/% 620 -03 -19 -12 =93 29 -03 775 85 82 08 08 99 99
BANCO SANTANDER EUR/% 50 -05 -46 -09 -62 111  -05 880 75 84 09 09 120 105
UBS GROUP EUR/% 150 -01 -01 58 80 165 00 590 81 94 12 12 138 122
CREDIT SUISSE GROUP EUR/% 150 -01 01 50 134 293 00 379 38 71 10 10 248 134
ING EUR/% 150 00 -19 22 -20 137 00 596 104 104 12 11 116 113
BARCLAYS EUR/% 200 00 -07 73 54 -91 00 391 34 57 06 06 134 100
ALLIANZ EUR/% 1930 08 -13 -18 10 225 08 850 107 110 13 12 121 113
AXA EUR/% %0 01 -21 -19 =34 26 01 600 90 94 09 08 100 95
PRUDENTIAL PLC EUR/% 210 -12 01 37 41 156 12 549 216 206 29 26 132 125
ZURICH INSURANCE GROUP EUR/% 2530 -04 -05 09 04 81 00 383 94 117 15 14 158 126
SWISS RE EUR/% 780 -02 -02 -07 39 54 00 272 25 81 09 09 615 109
MUENCHENER RUECKVER EUR/% 1810 -01 -18 -25 -03 05 -0.1 280 20 85 09 09 667 110




