R0
T

Hr
Kio

ol

xh

AH(m &2

oH &

[=3
=

)

7tiLtol

i
N
o
wl S
Fo @
A
»AO]r T
= 5
g =
Eﬂ
‘..fmu‘zl_l ‘WH
m 2P|
N
N
on
5|2
| ﬁu
B ’
|
I
= o
B R
S
o | %
N o
—
e
Mo | B
B 1
bowR

ojn

EUACR=]

—r
100
b

ol
gl

ol
mi

ol

7t HHE

1) RI8 +

D 7|1EEd =R

R

H



L
a-

}

ko)
p 8

MHYEds

=

D 71EHE=s
T

2 295 99
@

=

5_]__

T
-

5

of wet wid 3JAfelA A

RERiat:

g 5 =

Mr
Nfo

200% o]ujell A Al

=

=

tol 37K

°©

=23
=

]_
__(Il
B F7hA 5

°

)°l
%

]

=
=
o

3

T

]

=

(o)
1-
A

2=
T

ok

o}
3192(603) ™=+ 1203])

o)
H

b A

S

A

Al

A

salshe 29

¢}

)
pul
3
=

C_v}:
Hoh[o]

=

Fol Al
#2717 6070L7+A], 10

shofop

°

S

= 7]E s

73
7]

]

H

°©

]

(e}
H

b1 9
1t} o

1)
H
L

°©

2
=

i

3

sh= 3y W] A e] HEer)
t}]

S

1

71974

H

[e)
g4 A 73 12071 L 7HA]

=
h

HC},
ok
o}

T

ol Al

@l

ol A A <]

T
| .

=

2 o) A% o Askel AAnFolES
Tl o«

a7 v E A

|

[ E
CEATOE !

5

@ Aok

® ‘O
OEEERDLE:

B



| 5

Z

Yol A 4(4) D

i

ol

+ A3

B
pad

(4) €A s &

!

i

™
oo

gL 7|&1

J

mK

!

FA L.

Y. AX3E

o

To-

71 A 7}A]

4

ol

o

N

fie)

4r



ERIEE

Aotz

T

T

™, AlefAt

{r

RN

T

k<

2=y

&tofof

S

EA
EH

~

ool

o] F7H 5%

J

©
=

7=

i

7. FAASAE B FAN SR 7
(1) ° u

g

Al
b7s

ol
Z}

o}

S
A

3

&

7713k Al

=
H

=
wol olm W
[}

=]

Ay

158 5
ol

=
A}
S,
o
=

H
)
o~
T
o]
=

bF7HA
sz

7713 Al
7}7]

°©

]

o

T e, FUHedEelE

b2

o

]

Ry

A~
T

.

b A5 AERE A
A7 60819] 7]

g
eal

]

-

3
At A (]

?g A
—Z
=
j3=3

0

sui, BAk F744

2] o] of
(6) ‘(@) WA ‘@ol% EFsta Ak Hx FHF

)

o}

F 10 % 1203 =
=

o F71:5%717]
127l 713

thH] 94% o] dolm A
B mj1do=z

12
204
10

204

=]

5

2

k)

3

ke
=

Mol Al eFAtell A

=

T

T

712

g 5 g3k Aok

(4) o] B
Q)
ok
B



A7t FAA Bl g 48 Aue ohldt A5 Y FH5H7)
AR 0% Az washs AHGARE AT FAAFAANE F

3 = o]
Az el Algaldd AUA = FAol &S Agsle] AAAHEEFS Al

o e
R R

6) AHA= Byl Sltel FAAFABol&e] gL WA ohstuzt sh= A9l
= Eeeks TR AR 58 A7 BAke] T E BAstelol
s, FAAFAAAGE AAe] 5 AR FAAGAEol g Age WA
g AEATE Gl A Pels TR ES Aeath W, Aol
iAol 9. SAACke] PRELMW)e] Wt A sbo] whe Aok HIHE

G323 Aol FHEYNMY AU 2@ ul FAHIRR 7R
A

_IN
2

[-UO

() @ WA @l BTek kel siFsle 49 A FsaEels 4
%% HeE 5 ek o] 7 A

detarzt sk FATEETol Al AMEHA oS AY AT

TR Aot Y FES AT F 9

U QAFIHAS
KOSPI200

. FAA ATl B AT

N

E
ofy
2
)
X
~
N
b

@) " F7HHFE7 o] YW =R ZARS Fakale] =7}
AFAFol &S st o, €8 FUR SR T2 0%E HA =

Eidsy




i

o
i

—_—

N
Gl

=
T

|

A

L

&

_04

]

1o

An
=<

)

=

[e)

L

2=
T

7HZ1=A

=

[€)

=

A7) 59

)

= 7HRH7 ) A <

=

714 5

(%)

1

NH

fl
-

H T

o

), ARFOIE (cap) |, AAT1E( floor) ]

A~

T % 100( %
o AAFIIAG F7}

Qo] AAFAAS B

A

f

m A9 E(floor) :
A

m 3 a1 E(cap) :

@ FoE

2 @yl 9

|

pis
110

H

N
)

n

V1R %

3

wj b2

Ahe

ol o)}

<
THE

“FIHA]

Eis

"ol 2}

—

Mo

[e)

o2} A

o
B
s

b7

(cl3

0]
=

o

ol

3

of 714

k

oA A3 7]== <U(Notional)

A
7[RRI E x [7]

PN
T

T7H

I

.fOH

oy
Bo

3o

0

Th




b g AU FE 8 Ak

2}

(4) 3)A

Eh ki

& 1.5%)%

]

e

43 1.0%, A

ol &(4

g

X

o

T
-

2. 71

7} BN Hg

712t olu

o

8-

&

O

B F714

e 1l SAPE A

e

p—"

or

e] )

(1) B3A

g

2

15 Az FH4

7] ol

okAYE B

&, 7l

S5

]

'?‘_]_—O

&2 s, 3¢

§l-o

g 19 FAL 4

~F

8

ol

o

= 3
=<

Al71E0l &2 80%



ARtz Fit,

SAZIECE A

WEAE + AT

2
1) HFAx
o AL 2 X ([=F) 12
HFFARE b As + Ay — ([-E) 6
F) w1 o AA 6L TR
m E A 67t TR &
m A AEAA A eEx dA &AL
Ay AREAA AW 9 dA 28t
2) AFAR
OPAFE A=A = BlxXr + B2X(1-r)
(77) m Bl : Aol Ee] A 3MY ThsolsH ol &
o, AT ES FTAGIITE MY FAEE A AEIN])
o A7FE7EFd E(YTM)E gt
m B2 : S|AAIl B A 3/Y ThSol s H Aol &
o, AT ES ST AUAFS I Y FAISE FES AA-(BURE
71) AR 7V ST E(YTM) = ghoh
o AREAE AEd Ve A BRAEe AN F A vEg=
s, 5% XQIE w92 whEgsto] A&t
. 7}%0]%@-&0]%(]30: Bi(_3)Xl+Bi(_62)X2+Bi(_1)X3
- Bi(-3) : A=A Aol A 399 Ay ol E
- Bi(-2) : AFEAIAONA A7 299 €34 7 E
- Bi(-1) 1 AFEAICAM A 19e] At polE
o Aol & HAAKRZFolES EAAGAFYH 109 o]ste] AHr|ztel it
A& 2.5%, 1085 ZF sk FHr|gbel tietol= AEE 2.0%E g
g b 2 ape 9ete] T FAolES TENE[TVE L el wEt FAol&



!

olo

Alo] & H T EA

= 3
3 F

o] Wi H

]

}2:]'

o

o]

<
=

)A
Ho

—
100
—r

wl
o

ALk} F744

b FohA e 4

5]

(2) ‘(o= B+

of thgh Akt

i

N

gk 7]

A oju)

U FIHAeAE 713t ol 717t

3)

T
T

2}

ok
=),

el

Foll we} 7okl

ol
ol

fvzel

s

Bl 21 d ool FAL7E

G glor], At 0% &

il
al

o

A]

S}
=



i 4] Al

9

Fd
A= e

1

5]

°©

°©

hell 9

ass

9

&= = of

}ofoF

1l
=

!

1)

3|

14 ol

= A=

o] 2}

Ho

g

&+

e

be #714

s

9

]

—

no

o

Aol A A

A7k

2
A ol

5]

o el

sh F714

o

14

M
)

oo

H doA R

=3

k=

T

SRR

o

5

<t
be

A=

=

Avgrol el BAol g 1.0%% A 9,

Algete]l =gu FrEA| Aol At

i
n
TR

)

R 7 (7]

T
T

7k AleFAk

)
T«

e

Fof oF

°©

ol g A kAol A En

ey

e



|
o
14
o

—

0

A
{jo

)

2 "2, 3

o

ALZE Al ok &

i+

o
=
N
i

ny
TR

SRR

st

°

1

)
.

23] 3

==
LN

1% 7]

1
RS

5

jm

e}
.

H
ok,

T

T

shojof

ool
9] 0.2%%} 2,000

=
=

}

A

571

]

w9l <)

O

PN
T

B F7HA
_‘|
ol
b

=]
T

]

kO
=

Folzpe]

Al
JEA dET

T

T

(1) Ak}
F7HA

7} A FH F7A A 5712 ol
(2) 31}

.eoT

N
Ho
B
A+

. 714

SEREE R

bl Alepaa g
)=

°

1

k)
yul

715 A123] 9]

9] 0.2%%} 2,000

ol

=

JEA dET

T
T

(2) 31}



sto] 7R o7t Al HuolA =3

Yol 2o

i
o
Ral
o

12.

Am
MO

7). 5EA) 47
B AGARRE FIHFAEE ool BHR W AYZNFE B Y
FEIY, BIADEAIAAAG ] ste] QeGP SEAGoR Aol

&3t

Mo 2 O

4. S9AHY Aate) B}
=740 A HEADETA, HAIRETAAN DN 2L wAAF A )E
o wet 71st.

ot SEAEI AR AF o)A

(1) Theel ASole Z47te) Aaln Fole Farh A% GHElANGT} MY 195

‘ﬂ“ﬂfﬁ Holl= FEE7HA], 16458 d27bx] AT wo= vae

e,
'L
o
=2
>
Jm
g
X
oX,
o
it
)
2
_?L
)

(@) theel ASels Zzte] e FAS A A BRI MY 195

15450 AT woel= FEE7MA], 1645 d@7bA] LA dol= gag

(3) ') E== '@l wek Aol AlAl AR ofAlel whE 713 o= 3]Ake



13. 7| E}

7b. R@AF Y

YV EREE x 12 x Min{2 8539711 10}

©] 100%

i
!

!

—

H

: A

e}

(2) 71A]

. AA o) A&

ok B Sl &

b, mE Ak Folgo] W

5]

"FAlo)l & + 1.5%, =

A=

3+ A}3}

3o ol

9] 1%E 93

a Gy

A=

of o

N

‘E:Sl_

o &

-(:5_]__

/ﬂ]_'

st 7l

dl A AR e] tele] o

I3
=]

+ A)3)

3
Al

vl g del &



—
fite)

[——
jm
)

) ‘@)l wet

14 ¢F8] thH] 90% o] ol A]

g2l

ki3

1= A Al q A

jani
g

0
R

K

]
ool

k.

A58k of

OL‘

o} 84}

]

= Aok

S

<)
“

2=y

poof

5



