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

st 2 Af(3W) %,/bp 223 02 55 149 280 599 9.2 |1. KB3&, 1X| A& AtQIOJAr HItA T F=0f SE 10 =2
sk 2 nKY(5H) %/bp 247 0.1 20 208 323 66.1 12,6 |($18h
St 2 0A(109) %,/bp 264 05 0.1 203 235 534 16.7 |-KB28 , XA AIQIOA} 6@ JH20| 2 wH| Y&l Mt olg
EChJ| Spread(10E-34) bp 4090 -0.7 56 54 45 65 75 |23 | gtg
A2 Spread(S|AHIBBB-, 3Y) bp 67820 0.1 -24 25 09 144  -25|-KB38, =2 0| O[S0 Tt AIRAO|At WIHENt HE A| 5{9E
Oj=2 2102 %/bp 259 51 32 236 242 263 183 |0%UCH= =2k gtA
0|2 &¢h| Spread(109-23) bp 54.13 18 -43 24 242 632 1.9
S 2xj(104) %,/bp 056 00 1.9 261 16,6 24.1 13.5 |2, 7bStH HX[0|7+ ElLt, HP 2|, 182 2Igaiet & HHoK(eHa)
Y& (10 %/bp 009 07 04 4.4 1.7 43 42 [-=3] 2L, 182 02| =3|0flA] Tt G 2t CHAHO st
St CDS(54) bp 42.92 10 -01 -226 -390 -11.2 -17.8 |29 x| o™
Currency —S8Y=, ot 2 W HHTY 2t EUE 0 Ui
USD/KRW /% 10693 06 -02 -19 -54 90 -0 |n@=
EUR/KRW /% 13074 03 23 20 -17 45 25 |-28 e Mot 22 X[t 8~162 IHAISHE HafA HFLIZE
HKD/KRW /% 1367 07 -02 -19 -55 -97 0.1 |58 Alst 7|91 201 27| AAOBH = ¢JH S8 CHAL SIEHE2Y
JPY/KRW /% 96 -04 -02 -08 -42 -80 13|
Dollar Index pt/% 908 04 -17 34 -28 95 -15|-28Y= CISF JHASHY 2t X2 AMERIX| 70| 2tQl 2rE
EUR/USD $/% 12 -05 21 38 35 13.8 1.6 [o1™
USD/CNY LI2t/% 64 -02 -11 26 -29 -60 -1
Commodity 3, A8Y toi2 ey S, "EEAL BHAI0|Q] D MEEER
WTI ECVEIERA 640 04 06 116 217 13.8 5.9 |QI6t ZHeHOF (o] HA 7 A
Korea Market -U8Y £, "BA0Z EEAISO| L2 HIALO| 72Tt
LU ESJVESS] 168 -0.1 06 47 73 100 11.2 |ORLE E X 2 2 Gl HY0IM HEEEE Qlot O I
KOSPI Zo/xH 63 -06 -23 03 1.0 2.1 3.3 |2IZ0hY| oL}, AEEHE Qs 5 MEE A IHHMTE 5
KOSDAQ Zel/x=¢Y 105 05 29 4.4 63 7.9 7.8 |=2ldoF sttt D g
INELVSi= =2/% 281 21 48 110 162 284 236
HEF Z2/% 282 02 28 47 155 410 446 |4 9 E CH2 JPASHH H2{AIAY LI =CHONE)
PuE=X=b X/% 10.7 0.2 37 6.5 27.9 493 58.4 |- H|E|MZ2|OF, 7|EDH= CHE JHAISHY| He A AL YN ma!
OlE =S RIEHE X1 Z2/% 175 02 22 3.6 91 364 372 |Zd A
e - 15 HellA Ryt Eal notof thet DN 2X2 SXXt|
HSCEI pt/% 128688 06 47 13.2 10.7 326 9.9 |41 =0t XK= d=t A EXIX Q0| A&kl AEo)A
HSCEI Put Option 1 0 -2 -34 -46 ~14 M2 HeHA|AH Offsts 2102 £
HSCEI Call Option 1926 114 534 1255 962 1,012 |- LA THrSHE HelA Al 2|A3 CHH| A 209l &=
Euro Stoxx 50 pt/% 36128 -03 0.1 15 -02 10.0 3.1 |l L2 e 2 Wt
2
SI8||X| premium(1Y) bp -755 -04 -10.1 -188 -245 -529 -583

2 37t 5%

KOSPI pt/% 25154 -03 06 1.4 13 215 19 1578683 110 100 10 09 93 87
o pt/% 36484 05 -02 56 91 313 367 96035 86 84 06 06 73 69
g pt/% 13,7445 -00 34 36 64 192 202 66861 74 74 08 08 94 87
=3 pt/% 25638 03 46 73 80 327 458 28065 80 79 09 09 105 102
KB=g KRW /% 65,400 06 0.9 50 147 428 32 27344 94 93 07 07 82 78
PNIoNES KRW/% 52700 10 04 48 58 133 6.7 24990 94 92 07 07 79 74
sit2g KRW/% 53700 00 -13 85 149 589 78 15895 85 84 06 06 76 72
ool KRW/% 16800 21 00 40 -15 292 6.7 11357 81 79 05 05 69 66
J|ges KRW/% 16850 18 -03 47 166 306 24 943 78 77 05 05 70 67
BNK2S KRW/% 10,100 05 48 7.1 23 139 72 3292 78 79 04 04 58 54
DGBE2S KRW,/% 11,700 17 59 114 147 177 109 1979 86 86 05 04 56 53
st KRW/% 38250 08 -0.1 72 63 12 34 443249 46 06 06 114 112
addg KRW/% 129500 0.0 3.6 36 6.6 12,1 40 25,900 5.2 53 07 07 143 135
sishancy KRW/% 7330 03 34 43 29 92 6.1 6366 69 68 06 06 88 84
INGAY KRW/% 54600 09 50 112 9.6 22 4477 90 93 11 11 131 117
EQrAT KRW/% 743 01 -07! -57 -45| 328 -22 1199 73 75 05 04 65 60
APATSERY KRW/% 280,000 02 22 49 13 14 49 13265 91 92 10 09 I1L1 102
=osiny KRW /% 72600 07 37 39 22 147 20 5140 142 140 10 09 75 68
SCHBHAL KRW/% 46950 -0.1 53 06 22 434 01 4197 153 145 11 09 74 69
EIESSH] KRW /% 24100 -14 55 -10 32 555 26 2659 187 173 13 11 72 69
ajelol AL KRW/% 9920 06 29 102 51 120 79 6610 70 71 08 08 112 107
NHEXSH KRW/% 15800 -03 36 137 97 404 137 4446 74 74 09 09 127 123
SIRIR= KRW /% 79900 1.1 47 180 209 733 158 4453 115 109 1.1 10 96 92
AMaE KRW/% 39850 03 47 89 124 230 8.9 3559 64 62 07 07 118 116
N EESS=ET KRW/% 5100 00 47 104 110 384 115 3089 111 109 09 09 86 88
JIe5H KRW/% 98,800 22 101 142 355 319 128 2183 141 134 13 12 95 9]
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169 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/% 28026 09 19 47 95 236 48 246102 175 177 32 30 187 170
Banks pt/% 3602 06 30 62 153 296 56 16351 105 112 14 13 131 118
Insurance pt/% M2 11 13 16 28 167 23 6185 103 104 13 12 129 119
Diversified Finan Serv pt/% 7207 09 33 63 140 316 61 13051 128 135 19 18 173 157
JP Morgan USD/% 1130 06 36 65 157 352 57 3920 130 137 16 15 128 16
Wells Fargo USsD/% 639 22 26 67 201 188 53 3146 124 131 16 15 132 117
BOA USD/% 312 -02 30 74 190 414 56 3252 96 103 12 12 128 n2
Citi USD/% 775 05 29 36 73 327 41 2048 83 92 10 10 122 107
Goldman Sachs UsD/% 537 -19 -01 -14 74 76 04 994 107 113 13 12 118 107
US Bancorp USD/% 563 -15 10 34 46 120 52 935 141 142 20 19 139 131
AIG USD/% 614 06 13 34 35 70 31 552 77 80 08 07 111 98
CHUBB USD/% 1475 13 12 08 -17 126 10 685 95 95 13 12 137 130
METLIFE UsD/% 526 14 04 22 03 101 39 553 97 102 10 09 107 97
PRUDENTIAL FINANCIAL USD/% 1234 11 37 67 135 188 74 523 119 119 10 09 102 96
MARSH & MCLENNAN UsD/% 815 03 -06 -19 -24 205 02 416 286 265 59 42 189 171
TRAVELERS USD/% 1369 10 33 15 64 165 09 375 102 99 15 14 133 127
VISA USD/% 1220 13 24 72 134 501 70 2764 282 304 85 80 295 253
MASTERCARD USD/% 1643 13 30 71 126 516 86 1740 756 722 191 145 302 259
BLACKROCK USD/% 5765 24 80 126 212 538 122 933 144 149 27 26 202 180
SCHWAB USD/% s61 10 52 94 293 391 92 752 183 166 42 37 232 200
3=

ABHESE K| pt/% 34447 02 07 54 19 107 42 346292 117 15 16 14 134 117
€SI 300 Banks pt/% 65824 10 39 89 73 196 75 73835 129 126 09 08 73 67
a8 CNY/% 84 19 78 183 159 493 92 17014 140 138 11 10 82 76
zAsooY CNY/% 42 17 79 150 105 340 102 13497 136 133 09 08 68 62
FI2H(BOC) CNY/% 42 05 52 98 17 208 68 11903 117 114 08 07 68 63
KAow CNY/% 317 -06 38 119 169 705 92 7887 160 156 16 14 102 90
Z3 morey CNY/% 773 -06 78 94 311 1136 105 13902 188 186 27 23 154 131
Alst e CNY/% 318 15 57 40 109 220 45 8233 113 120 25 23 234 196
ZIAMALESOE CNY/% M5 -03 72 01 50 431 03 3517 123 133 24 21 203 17.]
amc =4 CNY/% 209 34 68 161 160 287 157 2426 86 97 16 15 198 177
stols =3 CNY/% 137 29 13 39 76 -175 64 1465 90 97 12 11 157 134
XAt S CNY/% 185 28 20 54 -97 119 79 1163 98 113 17 16 193 167
siEto| = CNY/% 205 23 29 128 54 130 187 1365 89 101 16 15 182 162
o=

TOPIX pt/% 18908 -02 -0.1 40 96 249 40 7058463 80 76 15 14 163 150
Banks pt/% 2157 -1.1 00 58 140 151 59 495477 67 62 07 07 114 115
Insurance pt/% 11123 03 01 45 144 174 49 152571 67 71 09 09 138 119
Diversified Finan Serv pt/% 7279 01 09 72 56 186 7. 92513 119 15 13 12 114 109
MITSUBISHI UFJ PY/% 8809 -09 05 72 214 238 66 123570 67 63 07 07 115 117
SUMITOMO MITSUI FINANCIAL PY/% 52580 -10 16 81 198 185 80 74371 71 69 07 07 106 105
MIZUHO FINANCIAL PY/% 2181 -10 14 61 94 52 66 55375 65 61 06 06 101 102
SHIZUOKA BANK LTD PY/% 12030 -10 -27 21 135 236 34 7761 49 49 07 07 154 149
JAPAN POST HOLDINGS PY/% 13210 01 05 12 16 -58 22 59445 34 29 04 04 128 131
TOKIO MARINE HOLDING PY/% 54900 08 1.1 74 181 174 68 41067 67 78 10 10 154 130
DAI-ICHI LIFE HOLDINGS PY/% 24510 -06 -0.1 43 190 252 55 2934 67 60 08 08 126 134
MS&AD INSURANCE GROUP PY/% 38120 -00 -22 01 32 31 -01 22616 58 80 08 07 136 94
NOMURA HOLDINGS PY/% 7371 -03 17 103 122 65 108 26857 83 84 09 08 113 107
ORIX PY/% 21140 01 30 110 93 158 110 2795 117 113 10 09 90 86
DAIWA SECURITIES GROUP PY /% 7830 12 38 109 174 92 108 13306 78 78 10 10 132 129
JAPAN EXCHANGE GROUP PY/% 20110 00 -30 16 -42 211 25 11042 170 162 39 36 241 237
Sd

BES00 pt/% 2677 00 -01 26 19 101 25 96256 95 99 19 18 156 144
Banks pt/% 1050 -02 01 51 42 125 53 13183 91 93 10 09 122 110
Insurance pt/% 1757 05 10 42 53 127 46 5980 112 114 12 12 117 10
HSBC HOLDINGS EUR/% 90 -00 -03 55 66 189 34 1798 84 87 13 13 154 145
BNP PARIBAS EUR/% 664 -09 -01 55 02 96 66 829 80 84 08 08 105 96
BANCO SANTANDER EUR/% 59 -08 09 48 47 189 76 951 85 91 09 09 115 104
UBS GROUP EUR/% 159 -08 03 36 104 142 40 611 96 104 13 12 126 114
CREDIT SUISSE GROUP EUR/% 152 -19 02 24 144 239 28 389 72 96 10 09 139 105
ING EUR/% 165 -02 01 64 57 224 75 640 104 106 12 11 122 114
BARCLAYS EUR/% 23 -04 -13  -18 37 -143 -23 384 59 66 06 06 100 89
ALLIANZ EUR/% 2028 09 13 29 37 274 59 893 111 110 13 12 118 112
AXA EUR/% 27 -01 12 57 55 132 80 648 88 87 09 09 103 100
PRUDENTIAL PLC EUR/% 24 06 04 70 86 260 38 580 207 201 27 24 132 120
ZURICH INSURANCE GROUP EUR/% 2691 11 26 48 81 162 67 407 117 127 16 15 133 120
SWISS RE EUR/% 796 08 23 13 40 04 26 278 81 86 09 09 112 105
MUENCHENER RUECKVER EUR/% 1915 11 30 29 39 80 59 297 86 92 10 09 116 105




