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Fixed Income = LWl 1D 1w M 3M YoY YTD News
sh= 2 AH(3W) %,/bp 222 49 88 145 307 588 8.8 |1. 289 283 o e
s 2AY(5H) %,/bp 248 53 125 222 366 673 14.0 |-4TH H2HESAAl MAKTS TR2XIS X ZEXI) 5o
Bk 2 A(109) %,/bp 266 35 118 225 267 562 18.9 | 117 £0F 30CH SHAl DFH| H|A|
A | Spread(10E-39) bp 4350 -14 30 80 -40 26 10.1 |-2MRIHEF St 17H0] HAlst LigQ| =XIUFS FAst
A2 Spread(2IAFIBBB-, 3Y) bp 679.10 09 -14 -16 03 16.1 -1.6 |3t X2
0]=2 2KH(10) %,/bp 255 00 66 19.7 243 15.0 14,1 |-288IAl0| =Q THH| XX Qote X|THsH 1~22 = SHst oY
0|2 &TH| Spread(108-24) bp 5486 00 26 1.0 -21.7 655 2.6 |- 2H 0t 5 YAP FE0te A2 2 8Y A2 S o
=2 2xj(104) %,/bp 059 06 156  27.1 215 249 16,0 |ARH1E), 28ISSEUSUR N 28I XHITLX MTIStator
U= FAH(10H) %/bp 008 -0.1 1.4 2.7 1.3 2.7 2.9 |(28), 2 242 SOpAA| oMot 9 28 T IR
sk CDS(5H) bp 4316 03 -48 -222 -384 92 -17.4|2H3®) ¥
Currency
USD/KRW 2/% 10627 -02 -03 -24 -58 -95  -0.7|2. "SILIZE B MQ To] UZICH 28 HHLIH Otof SE|
EUR/KRW 2/% 1,298.2 13 1.1 09 -24 39 1.7 |(t8)
HKD/KRW /% 1358 -02 -03 26 60 -103 -06|-28Y=, 15¢ oILIZ0 Kt7| 3IE oM Qo ST EEH
JPY/KRW /% 96 06 19 -07 -43  -63 1.6 |32 X2 XISS|T SICHs = Mot
Dollar Index pt/% 904 -06 2.1 -33  -31 -106 -18
EUR/USD =ey/% 12 05 25 4.1 4.0 15.2 2.2 |3 BHA U A& ME FEHM 22| E QECHAZ)
USD/CNY 2Iot/% 64 -05 -10 -26 =23  -67  -1.1]-2017¢ 12€&€ NREZH 7|F LA 22| 1.79%2 Y|
Commodity 2bp 4%, 20159 38 0|F 2 9IHLLTO| IHY &2 5.
WTI =af/HiE, % 643 00 42 126 225 14.0 6.4 [SHSE YT AL ASA|
Korea Market —XtHD|E LA 1.70% =2 M| 4bp &5, 2016E 68 0|2
LEZAHUZ ESSVESS 168 —40 1.9 47 5.1 9.0 11.2 |X1X|
KOSPI Zo/xH 61 -27 -03 0.1 -0.7 1.4 3.1
KOSDAQ ECVESS 107 -14 21 4.6 5.8 7.6 8.1 |4. 2% THEst thS TF' BHECH (OFAIOFEH)
THofEr=* Z2/% 274 07 1.2 1.6 47 253 206 |- HEIMSSSE A I 2ot A Of2int HE 2 XA Sy
AEZo* Z2/% 279 06 33 3.6 154 401 433 |Op30| LiMCHs 2
Alext Z2/% 106 09 46 54 284 481 56.9 |- F2 AE2Y 748t Hell Xof it & TF =25t
OEIE T H X =2/% 173 05 26 25 87 357 361 [Nl CHSYOr OS2 Bt
S - 28AHIXI BT st FI1H0t ASS| HE T HH 2|2l
HSCEI pt/% 12,4704 0.0 1.9 8.1 75 27.4 6.5 [AITOl 7HS3t Helf Agetol Ad|A =9 HHE o
HSCEI Put Option 2 0 -2 -22 -51 -13
HSCEI Call Option 1530 -13 226 711 565 616
Euro Stoxx 50 pt/% 36118 -00 -0.1 1.6 0.2 8.6 3.1
]
BH5{|X| premium(1Y) -73.5 . . -238 -484 563

2 37t 5%

KOSPI pt/% 2,503.7 3 -04 0.9 10 213 1.5 1,571,300 . .

o pt/% 3,701.9 04 1.9 7.1 87 381 38.7 97430 86 85 06 06 74 70
=2 pt/% 13,7684 22 6.2 3.7 47 218 204 66922 74 74 08 08 94 87
=4 pt/% 2,586.6 1.7 45 83 93 369 471 28344 80 79 09 09 106 103
KB=g KRW /% 67,600 -0.1 15 80 184 497 6.6 28264 94 93 08 07 84 81
PNLIONES KRW/% 53300 06 25 6.4 7.4 16.8 7.9 25275 94 93 07 07 80 75
SiLiE8 KRW/% 54300 -1.6 02 10.0 144 643 9.0 16073 84 84 06 06 77 13
Qales KRW/% 16850 -1.7 34 34 48 322 7.0 11,391 8.1 79 05 05 69 66
ey KRW/% 16900 -12 06 46 162 331 2.7 9464 78 77 05 05 70 67
BNK28 KRW/% 10,000 18 55 66 =24 14.9 6.2 3259 78 79 04 04 57 54
DGB28 KRW/% 11,500 18 55 1.1 8.0 19.3 9.0 1945 86 86 05 04 56 52
st KRW/% 37750 07 3.1 7.7 29 S35 47 4374 45 46 06 06 113 112
addg KRW/% 129000 3.6 49 36 53 15.2 3.6 25,800 5.2 52 07 07 143 135
el KRW /% 7380 32 65 3.7 0.8 135 6.8 6410 69 68 06 06 88 85
INGAYSH KRW/% 54,000 -1.6 10.0 5.3 9.1 1.1 4428 90 93 1.1 1.1 130 116
S KRW/% 7450 05 21 -57 -52 =310 -20 1202 73 75 05 04 65 60
bty KRW/% 281,500 1.1 6.6 50 -0.7 2.7 5.4 13,336 9.1 9.2 10 09 112 102
S4BT KRW/% 73,200 22 83 30 -4 19.0 2.8 5183 142 140 10 09 75 68
SICHBHA KRW/% 47000 21 63 08 -13 516 0.0 4202 153 145 1.1 09 74 69
I EIES=] KRW/% 24450 34 63 47 -18 614 40 2698 187 173 13 12 73 70
ajelol AL KRW/% 980 05 35 -49 -84 173 76 6590 70 7.1 08 08 111 106
NHEXSH KRW /% 15900 -06 43 11.6 7.4 465 14.4 4474 74 74 09 09 128 124
SIRASX|E KRW/% 84,100 14 65 226 259 848 219 4687 115 109 1.2 1.1 102 97
a5 KRW/% 39,950 18 43 7.8 10.1 25.0 9.2 3568 64 62 07 07 118 116
H2=3asd KRW/% 5080 34 3.1 9.4 8.1 38.6 1.0 3077 111 109 09 09 85 88
J|le5d KRW/% 98900 55 89 12.5 315 37.7 12.9 2,186 141 134 13 12 95 91
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12% 7|& **HSCEI Put Option(3/28/18, 9,200pt), HSCEI Call Option(3/28/18, 11,000pt)
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S&P 500 pt/% 27862 07 16 41 91 225 42 246965 174 175 32 30 186 169
Banks pt/% 3581 10 28 56 152 245 50 16360 104 111 14 13 131 118
Insurance pt/% 4096 01 13 12 25 157 19 6232 103 104 13 12 129 118
Diversified Finan Serv pt/% 7172 13 38 58 130 285 56 13115 128 135 19 18 173 157
JP Morgan UsD/% 1127 17 40 62 175 300 54 3909 128 134 16 15 129 1.7
Wells Fargo USsD/% 626 -07 -03 45 165 131 3. 3080 122 129 16 15 129 115
BOA UsD/% 312 17 28 74 208 355 57 3253 96 103 12 12 128 1.1
Citi USD/% 768 17 19 28 66 289 33 2032 79 87 10 09 121 108
Goldman Sachs UsD/% 2570 07 06 -01 78 52 09 1007 108 114 13 12 120 109
US Bancorp USD/% 570 05 30 46 53 102 63 946 139 141 20 19 141 133
AlG UsD/% 610 -03 05 27 -35  -81 23 548 77 80 08 07 111 97
CHUBB USsD/% 1456 08 10 -21 -21 118 -03 676 95 95 13 12 135 128
METLIFE UsD/% 533 -03 29 37 12 102 55 561 97 102 10 09 109 99
PRUDENTIAL FINANCIAL USsD/% 1241 03 55 72 138 180 79 526 119 119 10 10 103 97
MARSH & MCLENNAN UsD/% 817 09 -14 -16 -26 207 04 417 286 265 59 42 190 171
TRAVELERS USD/% 1347 18 19 -01 64 151 07 369 102 99 15 14 132 125
VISA UsD/% 1201 02 10 55 105 479 53 2721 281 304 83 79 291 249
MASTERCARD USD/% 1623 09 21 58 102 493 72 1719 756 722 189 143 298 256
BLACKROCK USD/% 5555 33 57 85 168 464 81 900 143 146 27 25 198 178
SCHWAB USD/% ss4 23 65 80 238 338 78 743 177 156 41 36 230 199
3=

ABHESE K| pt/% 34105 -05 00 44 09 99 31 342787 117 115 15 14 133 116
CSI 300 Banks pt/% 64924 16 48 78 62 181 60 72288 129 126 09 08 72 66
a8 CNY/% 81 23 63 158 132 439 51 16282 140 138 11 10 79 73
=Y CNY/% 4.1 27 67 12.3 84 304 7.6 13137 137 133 09 08 66 60
Z223(B0C) CNY/% 42 22 42 83 07 194 53 11631 117 114 08 07 68 62
Fares CNY/% 319 14 84 138 189 719 101 7905 160 156 16 14 103 9]
F3 Wors Y CNY/% 777 44 109 103 358 1146 110 13816 188 186 27 23 155 132
Mgt M CNY/% 314 35 60 37 109 200 33 8077 113 120 25 23 232 194
ZIAMALESOE CNY/% 425 52 93 23 1001 481 25 3550 123 133 24 22 208 174
amc =4 CNY/% 195 06 -05 84 82 189 75 2237 86 97 15 14 185 165
stols =3 CNY/% 130 -14 -36 =31 -121 =214 13 1388 90 97 12 11 149 128
XAt S CNY/% 177 -18 -44 05 -123 66 33 1114 98 113 16 15 183 159
siEf0 5 CNY/% 194 -18 -20 66 -97 69 125 1294 89 101 15 14 173 154
o=

TOPIX pt/% 18839 04 02 50 96 231 36 7030570 79 76 15 14 162 150
Banks pt/% 2182 14 25 95 148 147 7. 501415 66 62 07 07 115 116
Insurance pt/% 10088 08 15 71 145 171 46 152002 67 71 09 09 137 119
Diversified Finan Serv pt/% 7263 03 26 82 51 176 69 9230 119 115 13 12 114 109
MITSUBISHI UFJ PY/% 8888 18 25 113 213 224 76 124678 67 63 07 07 116 118
SUMITOMO MITSUI FINANCIAL PY/% 52860 18 37 103 202 176 86 74767 71 69 07 07 106 105
MIZUHO FINANCIAL PY/% 2189 08 32 90 92 34 70 55578 65 61 06 06 102 102
SHIZUOKA BANK LTD PY/% 12350 13 07 79 163 256 6.1 7967 49 49 08 07 159 153
JAPAN POST HOLDINGS PY/% 13260 -03 17 16 21 58 26 59670 34 29 04 04 129 131
TOKIO MARINE HOLDING PY/% 54400 10 22 88 174 161 58 40693 67 78 10 10 153 129
DAI-ICHI LIFE HOLDINGS PY/% 24765 09 31 83 195 253 66 29669 67 60 08 08 128 135
MS&AD INSURANCE GROUP PY/% 37810 07 -28 21 44 27 -09 22432 58 80 08 07 134 94
NOMURA HOLDINGS PY/% 7401 17 42 127 125 62 113 2696 83 84 09 08 113 107
ORIX PY/% 21115 03 53 126 104 155 109 2792 117 113 10 09 90 86
DAIWA SECURITIES GROUP PY/% 7740 13 33 115 149 66 95 13153 78 78 10 09 130 128
JAPAN EXCHANGE GROUP PY/% 20210 -03 01 32 -39 208 31 11097 170 162 40 37 242 238
Sd

BES00 pt/% 2675 -01 -00 26 16 90 24 96481 95 99 19 18 156 143
Banks pt/% 1052 -03 31 53 46 111 55 13229 90 93 10 09 122 110
Insurance pt/% 1746 -02 22 35 42 103 39 5992 112 114 12 11 116 109
HSBC HOLDINGS EUR/% 88 -09 35 44 62 158 23 1766 84 87 13 13 152 143
BNP PARIBAS EUR/% 675 01 47 73 22 86 85 843 80 84 09 08 107 98
BANCO SANTANDER EUR/% 59 -03 37 49 60 165 77 952 85 91 09 09 115 104
UBS GROUP EUR/% 160 01 22 50 118 129 54 617 96 104 13 12 129 117
CREDIT SUISSE GROUP EUR/% 156 05 34 52 190 238 57 398 73 96 10 10 143 108
ING EUR/% 166 -0.1 45 72 65 204 83 645 104 106 12 12 123 115
BARCLAYS EUR/% 22 05 -23  -33 22 -169 -37 375 56 66 06 06 99 87
ALLIANZ EUR/% 2023 04 17 26 35 268 56 890 111 110 13 12 17 112
AXA EUR/% 28 -02 38 60 59 101 83 650 88 87 09 09 103 100
PRUDENTIAL PLC EUR/% 21 -05 32 63 74 218 31 572 207 201 27 24 130 119
ZURICH INSURANCE GROUP EUR/% 2651 -02 39 37 61 127 56 400 117 126 15 15 132 120
SWISS RE EUR/% 787 00 18 05 17 36 19 275 81 86 09 09 111 104
MUENCHENER RUECKVER EUR/% 1899 02 25 21 30 64 51 294 86 91 10 09 115 104




