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oh= ZTAH(3H) %,/bp 217 23 45 78 284 525 37
Sh 2 Af(5E) %/bp 2.45 6.9 105 15.9 359 62.1 10.6
o= X109 %/bp 264 72 129 151 258 533 168
HTt7| Spread(10E-34) bp 46.50 49 8.4 73 -2.6 0.8 13.1
A2 Spread(Z|AHHBBB-, 3Y) bp 680.60 0.1 0.2 -0.4 2.2 18.6 -0.1
0]=2 SxH(109) %/bp 256 04 110 18.1 20.9 18.1 15.1
0|= H¢t7| Spread(10E-24) bp 58.44 00 6.9 03 -245 -606 6.2
S Fx(104) %/bp 0.54 77 101 236 8.0 25.8 11.6
U= FAH(10H) %/bp 0.09 15 38 33 2.0 2.2 38
stz CDS(54) bp 4297 -13 =17.1 =261 391 -108 =177
Currency
USD/KRW /% 1,071.9 0.4 0.7 -2.0 -56 -10.3 0.1
EUR/KRW /% 1,278.1 0.1 -05 -0.6 -4.8 0.8 0.2
HKD/KRW /% 137.0 0.4 0.6 2.1 -58 -11.1 0.3
JPY/KRW /% 9.6 1.2 1.6 -0.2 -4.7 -6.9 15
Dollar Index pt/% 924  -02 0.2 -1.6 -0.7 -95 03
EUR/USD = /% 1.2 0.1 -06 1.5 0.8 13.2 -0.5
USD/CNY 12t/ % 65 -03 0.1 -1.7 -1.2 -6.0 0.0
Commodity
WTI ECVLER 63.6 1.0 31 10.7 22.4 15.2 5.2
Korea Market
UmA HeH 2 ESCVES:] 162 -0.7 2.0 4.1 5.8 9.1 52
KOSPI B VeSS 8.6 1.2 2.6 3.1 1.1 47 43
KOSDAQ ESCVES: 76 -19 -06 1.0 48 4.4 0.9
NELIVIS = x2/% 268 04 -17 34 16.0 24.2 13
AEZ0* E22/% 27.4 0.3 3.1 0.9 13.2 39.0 33
AEX E2/% 10.3 0.5 43 1.6 243 47.1 47
OE S HE 28X /% 17.1 0.2 2.3 0.5 7.4 345 25
e
HSCEI pt/% 12,289.2 0.3 1.7 8.9 7.7 27.2 5.0
HSCEI Put Option 3 0 -3 =45 -63 -12
HSCEI Call Option 1,392 41 138 706 565 478
Euro Stoxx 50 pt/% 3,609.8 -0.4 2.8 0.5 0.1 9.2 3.0
Hepiz
S| X| premium(1¢) -65.8 -58 -426 486
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KOSPI pt/% 2,4998 -04 05 1.1 1.7 205 13 1,568922 110 10 09 93 87
o pt/% 36539 -03 50 10.3 68 373 5.8 96,185 86 85 06 06 72 69
=2 pt/% 13,2890 08 15 2.9 3.2 18.1 0.2 64548 7.4 74 08 07 9.1 8.4
=4 pt/% 24499 00 64 3.7 92 354 6.8 2668 80 80 09 08 103 99
KB28 KRW /% 66,000 -18 46 119 144 522 4.1 27595 103 94 08 07 81 82
PNIIPNES KRW/% 52500 04 5.1 9.4 40 15.9 63 24895 105 94 08 07 76 78
SiLiE8 KRW/% 54,400 -04 58 15.3 117 695 9.2 16,103 83 84 07 06 84 717
Qales KRW/% 16800 09 63 91 56 323 6.7 11357 83 81 06 05 69 69
|ged KRW/% 16900 06 27 8.3 158 357 2.7 9,464 8.1 78 06 05 70 69
BNK28 KRW/% 9,640 08 35 32 -50 10.4 23 3,142 77 78 04 04 58 55
DGB28 KRW/% 11,050 23 38 83 42 14.9 47 189 84 86 05 04 58 54
AEiE KRW/% 38300 -03 -24 20 31 29 33 4437 45 45 06 06 115 115
addg KRW/% 125000 ~-1.2 20 -16 1.6 10.6 0.4 25,000 50 52 07 07 158 139
licl KRW /% 709 34 20 -08 -29 9.9 2.6 6,158 74 69 06 06 86 85
INGAYSH KRW/% 52,000 42 -13 24 1.1 \/AN/A =26 4264 82 90 1.1 1.1 128 125
Sk KRW/% 7,480 19 -09 -59 -68 =320 ~-16 1207 85 73 05 05 82 65
bty KRW/% 274000 0.7 3.2 40  -32 46 2.6 12,981 94 9.1 1.0 1.0 107 109
S4BT KRW/% 70,000 2.9 1.4 09 -55 144 -7 4956 149 142 1.1 09 76 72
SICHBHA KRW/% 44,600 12 -26 -15 -47 436  -51 3987 156 153 1.1 10 77 70
I EIES=] KRW/% 22,850 -13 -2.1 -44 -84 523  -28 2521 199 187 1.4 12 73 68
ajelol AL KRW/% 9640 02 32 99 46 146 49 6423 71 70 08 08 111 108
NHEXISH KRW/% 15250 03 93 9.7 10.1 432 9.7 4,291 75 74 09 09 125 122
SIRASX|E KRW/% 76300 -05 112 109 245 699 10.6 4252 129 116 1.2 1.1 92 92
SESEe KRW/% 38,050 04 37 47 89 19.1 40 3398 66 63 07 07 117 114
i EIES—=E KRW /% 4870 -10 82 43 93 347 6.4 2949 132 111 09 09 83 82
7185d KRW/% 89,700 1.1 1.9 79 225 258 2.4 1982 156 141 13 12 90 86
*DHOJEFZ, A2 18 9 J|= **HSCE| Put Option(3/28/18, 9,200pt), HSCEI Call Option(3/28/17, 11,000pt)
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S&P 500 pt/% 27482 -01 13 36 77 211 28 243879 172 173 31 29 185 168
Banks pt/% 3833 10 25 41 115 232 36 15979 102 108 14 13 129 116
Insurance pt/% 4073 03 20 -0 23 149 13 6176 102 105 13 12 129 118
Diversified Finan Serv pt/% 7040 09 33 40 106 267 36 12774 126 133 19 18 174 157
JP Morgan USD/% 1103 1.1 20 41 135 276 3.1 3825 106 123 16 16 160 126
Wells Fargo USD/% 631 14 25 64 135 156 40 3108 112 119 17 16 155 129
BOA USD/% 306 09 25 52 178 332 35 3187 77 95 13 12 172 125
Citi USD/% 757 05 14 -01 06 256 17 2000 55 78 10 10 145 120
Goldman Sachs UsD/% 2543 02 04 16 48 48 02 996 98 108 14 13 134 120
US Bancorp USD/% 562 08 30 15 36 97 49 933 133 138 21 20 165 142
AIG USD/% 610 06 14 25 -13  -92 24 548 36 75 08 08 235 112
CHUBB USD/% 1453 04 13 32 -14 114 06 674 74 96 13 13 201 135
METLIFE UsD/% 530 13 50 -14 -02 103 49 558 88 97 10 10 120 109
PRUDENTIAL FINANCIAL USD/% 1215 21 52 37 105 151 57 515 120 119 11 10 116 102
MARSH & MCLENNAN UsD/% 812 -10 -04 -35 -28 202 -03 414 285 275 56 61 213 189
TRAVELERS USD/% 1321 -03 02 12 49 127 26 32 81 102 15 14 194 130
VISA USD/% 1190 0.1 29 57 109 463 44 2696 254 281 89 82 347 288
MASTERCARD USD/% 1599 02 39 67 98 490 56 1692 795 756 253 186 350 294
BLACKROCK USD/% 5316 -04 33 31 142 398 35 861 124 140 28 26 237 192
SCHWAB USD/% 536 04 40 42 188 300 43 718 148 177 46 40 331 221
3=

ABHESE K| pt/% 34218 02 16 30 10 91 35 343790 117 15 15 14 133 117
€SI 300 Banks pt/% 63338 22 18 24 41 178 34 69896 129 126 09 08 71 64
Z=aMoH CNY/% 78 29 04 111 96 422 13 16047 146 140 11 10 81 76
=Y CNY/% 39 21 0.8 48 18 253 2.1 1,2513 141 137 09 08 67 63
FI2H(BOC) CNY/% 40 18 08 25 34 175 15 11290 120 117 08 08 69 65
KAow CNY/% 305 26 19 55 172 700 52 7589 159 160 17 15 111 99
Z3 morey CNY/% 717 02 11 -21 297 1036 25 12921 180 188 29 25 174 144
Alst e CNY/% 30,1 -04 -05 -63 91 181 -1I 7783 96 113 26 24 278 223
ZIAMALESOE CNY/% 387 -05 -47 ~-117 56 380 -65 3289 107 123 25 22 238 190
amc =4 CNY/% 196 09 54 45 86 218 83 2266 80 87 16 15 212 186
stols =3 CNY/% 135 02 17 -53 -88 -152 5.1 1437 81 90 13 12 178 155
XAt S CNY/% 182 -03 19 -24 -123 113 58 1143 93 99 18 17 211 187
siEto| = CNY/% 199 11 77 18 -78 117 154 1328 81 89 17 15 208 177
o=

TOPIX pt/% 18921 01 40 43 115 220 41 7060936 80 77 15 14 163 151
Banks pt/% 2157 13 66 89 148 111 59 495914 67 63 07 07 114 115
Insurance pt/% 11107 13 50 55 153 153 48 151915 66 71 09 09 138 119
Diversified Finan Serv pt/% 7216 12 59 62 78 152 62 9196 119 115 13 12 114 108
MITSUBISHI UFJ PY/% 8768 16 73 103 204 189 61 122995 63 68 08 07 127 115
SUMITOMO MITSUI FINANCIAL PY/% 51770 17 70 94 197 133 63 73226 80 71 08 07 101 104
MIZUHO FINANCIAL PY /% 2150 10 53 58 86 -03 51 54588 76 65 06 06 88 100
SHIZUOKA BANK LTD PY/% 12370 00 72 106 188 226 63 7980 40 50 08 08 237 160
JAPAN POST HOLDINGS PY/% 13150 05 16 23 07 -6 18 59175 12 34 04 04 499 128
TOKIO MARINE HOLDING PY/% 54290 11 58 69 209 128 56 40610 82 67 11 10 141 152
DAI-ICHI LIFE HOLDINGS PY /% 24525 26 54 43 179 233 55 29382 66 66 09 08 137 128
MS&AD INSURANCE GROUP PY/% 38970 02 29 64 77 50 22 23121 70 58 08 08 114 138
NOMURA HOLDINGS PY/% 7247 09 99 92 140 36 90 26405 97 83 09 09 110 111
ORIX PY/% 20520 19 77 79 122 12 77 27174 14 117 11 10 97 88
DAIWA SECURITIES GROUP PY /% 7541 04 78 83 173 21 67 12815 84 78 10 10 123 127
JAPAN EXCHANGE GROUP PY/% 20740 08 45 36 04 229 58 11388 162 170 42 41 271 249
Sd

BES00 pt/% 2679 04 22 24 21 98 25 96794 95 99 19 18 156 143
Banks pt/% 1049 21 49 42 31 120 52 12877 90 93 10 09 121 109
Insurance pt/% 1740 08 40 37 42 103 36 5912 114 116 12 1.1 115 108
HSBC HOLDINGS EUR/% 90 38 42 85 42 185 37 1798 78 84 13 13 161 151
BNP PARIBAS EUR/% 664 15 61 21  -14 92 67 830 84 80 09 08 106 106
BANCO SANTANDER EUR/% s8 24 71 37 41 161 66 942 76 85 09 09 129 114
UBS GROUP EUR/% 159 01 14 71 111 147 36 613 79 96 13 12 147 126
CREDIT SUISSE GROUP EUR/% 153 02 16 38 153 219 26 390 38 72 10 10 287 138
ING EUR/% 165 31 67 52 47 207 74 640 104 104 13 12 124 121
BARCLAYS EUR/% 23 -03 -12 24 59 -148 -09 388 33 56 06 06 134 102
ALLIANZ EUR/% 2001 01 35 06 35 254 45 881 105 111 13 13 126 117
AXA EUR/% 24 13 67 44 17 86 67 640 90 94 09 09 107 101
PRUDENTIAL PLC EUR/% 223 33 45 74 79 247 34 576 216 207 31 27 138 131
ZURICH INSURANCE GROUP EUR/% 2640 00 41 37 46 110 40 399 92 118 15 15 166 128
SWISS RE EUR/% 783 -04 02 10 17 -45 03 274 25 81 09 09 609 108
MUENCHENER RUECKVER EUR/% 1859 -03 16 04 13 48 28 288 20 86 10 09 684 113




