Ted
0. 547

0.888
1.661

-1.521

2.416

# 7k (BP) 5 p A&k (BP) NTD(BP) QTD(BP) YTD(BP) LS ji-4 58 (%) QTD(%)
M SHIBOR 2.80 0.00 0.0000 0.00 0.00 0.00 -28.00 -40.00( pow JONES 18268.50 -12.53 -0.07 0.69 -0.22 -0.22 4.84 11.95
3M LIBOR 0.87 0.36 0.4177 3.03 1.43 1.43 25.52 54.47( sgp 500 2160.77 1.04 0.05 0.45 -0.35 -0.35 5.72 11.13
6M LIBOR 1.26 0.44 0.3508 2.22 1.61 1.61 40.96 73.25 NASDAQ 5306.85 -9.17 -0.17 0.72 -0.10 -0.10 5.98 12.72
EY-REETRN 0.32 0.00 0.0000 6.69 4.66 4.66 15.78 32.56( goxx 838.60 4.89 0.59 1.94 0.36 0.36 26.39 37.22
EE2ED 2 G 0.85 1.80 -2.1645 11.54 8.77 8.77 -19.81 24.84| NSCIaTs g 2443.86 5.91 0.24 1.79 2.65 2.65 33.56 25.02
£ P10 2§ 1.74 3.51 -2.0622 17.73 14.28 14.28 -53.22 -29.43 5 TRk 60644.24 389.90 0.65 3.93 3.90 3.90 39.89 26.59
£108 Fud 2§ 0.08 1.35 21.6000 8.10 9.94 9.94 -62.50
£ 30 B2 2.45 3.04 -1.2544 17.71 13.84 13.84 -56.20 -41.48| FTSE 100 6999.96 -33.29 -0.47 1.16 1.46 1.46 12.14 16.18
5& AM S 7 1.25 0.03 -0.0240 3.00 3.45 0.00 -19.73 -126.38| i 55 %4600 342.82 -1.38 -0.40 0.03 -0.03 -0.03 -6.28 -0.49
5% #BBB2 7 2.27 1.75 -0.7767 13.16 10.18 10.18 -73.62 -42.76|| 4 mDAX 10568.80 -16.98 -0.16 1.25 0.55 0.55 -1.62 7.86)
P o i 74 (BP) 5p 7 (BP) NTD(BP) QTD(BP) YTD(BP) 1Y(5P) IETVIVIEE'S 4480.10 -9.85 -0.22 0.82 0.72 0.72 -3.38 0.92
3M EURIBOR -0.302 -0.10 -0.3320 0.00 -0.10 -0.10 -17.10 -25.60|| VSCIa7@ g 277.42 0.87 0.31 1.70 1.70 1.70 13.50 8.15)
6M EURIBOR -0.203 -0.10 -0.4950 -0.10 0.00 0.00 -16.30 -23.00| @ B 24RTS 1004.25 7.14 0.72 0.61 1.35 1.35 32.65 29.64
ER0E B 2§ 0.87 5.60 6.8710 14.90 12.50 12.50 -108.90 TMnd et MID(%) YID(%)
WR2E P 2 -0.67 0.10 0.1490 1.10 1.20 1.20 -32.60 -42.30 g x A i 16899.10 79.86 0.47 1.23 2.73 273 -11.21 -5.37
AR10E 2 -0.02 -1.30  -260.0000 9.90 10.10 10.10 -64.70 -61.40( § z- % 1353.93 6.12 0.45 0.80 2.35 2.35 -12.50 -6.32
EE ek | % 7 (BP) 5p 7 (BP) NTD(BP) QID(BP) YTD(BP) IN(@9) % mKOSPI 2065.30 12.30 0.60 -0.17 1.06 1.06 5.30 5.50
EESESTEN -0.28 0.10 0.36 1.00 1.20 1.20 -26.60 -28.20 14 Fh 3004.70 6.22 0.21 -0.96 0.00 0.00 -15.10 0.48,
IS TSP -0.06 -0.10 -1.75 2.20 3.10 3.10 -32.30 -38.70| impii e 1995.61 9.69 0.49 -0.62 0.00 0.00 -13.57 17.13
s E10E B2 2.74 -1.00 -0.36 -0.60 -7.20 0.00 -12.40 -53.40| 4 g4m 4 23952.50 164.19 0.69 0.90 2.81 2.81 9.30 13.94
sA0E Y G 0.75 -0.40 -0.53 3.60 3.60 3.60 -26.10 4261 £ pmen 9947.10 135.92 1.39 1.56 3.81 3.81 2.96 4.47
IR R AT 0.18 0.30 171 -0.90 -0.90 -0.90 -6.10 1210 - TWSE 9284.31 12.03 0.13 0.14 1.28 1.28 11.35 15.10
& K 5p (%) NTD(%) YTD(%) SHT IR 382.00 0.78 0.20 0.54 1.74 1.74 16.56 23.02,
R 52.5 0.65 1.25 6.64 7.03 7.03 40.85 MSCIa7& 5 3 917.04 1.78 0.19 0.40 1.50 1.50 15.48 14.50
G 50.6 0.11 0.22 4.79 4.79 4.79 36.47 MSCIA78 & 37 455.29 1.81 0.40 1.74 174 1.74 12.80 15.25
AWML R LY 2.2 0.01 0.58 1.08 1.08 1.08 1253 -1.92 EER %k 7620.16 -19.63 -0.26 -1.23 -0.13 -0.13 9.61 9.96)
YR 170.7 0.14 0.08 0.25 0.25 0.25 7.15 LR T S 1666.73 3.81 0.23 0.11 0.86 0.86 -1.52 3.51]
CRB4; #c 188.5 -0.24 -0.13 1.46 1.19 1.19 7.04 -3.87 % FSET 1513.86 3.94 0.26 1.50 2.07 2.07 17.53 14.22
Fapf 1254.7 0.32 0.03 -4.64 -4.64 -4.64 18.21 R 3 5409.34 -11.30 -0.21 -0.42 0.83 0.83 17.77 23.99
P 10255.0 175.00 1.74 -1.72 -3.03 -3.03 16.27 £ & SENSEX 28106.21 -114.77 -0.41 1.00 0.86 0.86 7.61 6.95)
& 1677.0 2.00 0.12 0.36 0.24 0.24 11.28 et Ak (%) QTD(%)
&W§ 4756.0 -43.50 -0.91 -1.76 -2.24 -2.24 1.08 DXY45 #c 96.7650 0.6400 0.6658 1.29 1.36 1.36 -1.89 1.37
EXS 340.5 -7.25 -2.08 3.42 111 111 -11.10 A 1.1141 -0.0010 -0.0897 -0.84 -0.84 -0.84 2.57 -0.85
iz 958.5 1.75 0.18 0.87 0.47 0.47 8.58 Py 1.24 -0.0200 -1.5853 -4.29 -4.29 -4.29 -15.74 -18.95
g 395.8 -9.25 -2.28 -0.81 -1.55 -1.55 -22.02 R 0.76 -0.0005 -0.0659 -1.10 -1.10 -1.10 4.04 5.16)
BRT G 139.1 0.04 0.03 -0.33 -0.33 -0.33 5.66 4y M 1.32 0.0005 -0.0378 -0.73 -0.73 -0.73 4.66 -1.26
T 2 i 20IS & 7 (BP) 5p 7 (BP) YTD(BP) 62.15 0.0663 -0.1067 1.18 1.18 1.18 16.69 1.01]
* U104 2 8.27 -0.20 -0.02 1.10 -1 -1 -1 34 o 103.88 -0.0700 0.0674 -2.44 -2.44 -2.44 15.73 15.53
TEI0EH G 3.51 5.60 1.62 20.50 18 18 100 116« 5w 6.6718 0.0046 -0.0689 -0.04 0.00 0.00 -2.67 -4.73
R USR] 0.47 -3.40 -6.81 13.70 14 14 -69 T2l a o me 3141 0.0160 -0.0509 -0.09 -0.18 -0.18 4.62 4.54)
&I 108 2§ 1.01 -2.70 -2.61 9.20 13 13 -76 82| stm 1112.00 -1.4700 0.1322 -1.19 -0.98 -0.98 5.67 4.88
ERSUINES R | 134 -1.90 -1.40 13.10 15 15 -25 -35 3]\ % 34.85 -0.0050 0.0143 -0.75 -0.75 -0.75 3.39 2.97|
ERFG 201.60 0.00 0.00 -0.54 0 0 7 I B 1.37 0.0010 -0.0728 -0.76 -0.76 -0.76 3.28 2.83)
% OIS spread 4.80 0.00 -0.05 0.10 0 0 -6 Bl e 66.70 0.1925 -0.2886 0.23 -0.13 -0.13 -0.82 -1.93
%@ 0IS spread 40.46 -1.07 -2.58 -0.54 -3 -1 17 175) e 12987.00 -11.0000 0.0847 -0.12 0.42 0.42 6.17 9.66)
SHIBOR f&47 2.35 17.00 7.80 0.17 0 0 0 R 3.23 0.0067 -0.2076 0.98 1.07 1.07 22.70 19.35
FED S i 770.52 -0.45 -0.06 -0.15 0 0 15 14 VIX4 e 12.84 -0.1500 -1.1547 -8.42 -3.39 -3.39 -29.49 -30.22
R E Gk 338.77 0.30 0.09 0.52 0 0 17 13| srep A e 68.50 -0.1390 (0.2020) 0.00 0.00 0.00 4.37 0.78

2016/10/7




