Smart Quant Reference Guide

Version 2015. 6

CONFIDENTIAL

Copyright 2015 ITS Company


jychoi
Typewriter
  ITS Company    

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter

jychoi
Typewriter


Table of Contents

Chapter 1. Smart Quant Install

1.1 SSQ INStall SPECHTICATION ..ottt sttt 1
1.2 SSQ Install Program DOWNIOAA ... ieseeesseesseessse s sesssssssse st sesss et sssssssssssse st sesssssssneses 1
1.3 SSQ INSTAIL ..ottt 3

Chapter 2. Smart Quant Getting Start

2.1 SSQ LOGIN ettt ss bbb bss st ss bt s SRRttt ees
2.2 SSQ Task Panel
2.3 SMart QUANt APPIICATIONS ...ttt sss sttt st ss st ss st bs st 5

Chapter 3. Product Contral

3.1 INSEIUMIENT ettt sttt a sttt b st a s s et et et s s s s st st s et esasestetes et asasanannes 4
3.2 PIOOUCT ettt se et et e s et sse e e ssesesasessaeaseaesessasessassseasasestassseasasessasssaesssassseasasensaes 28
3.3 TOMIPIALE eSSt 40

Chpater 4. Market Data & Configuration Setting

4.1 Market Data INfOrMAatioN ... sssssesessses st sssses s eses s sseen 1
4.2 UNEITYING SETHING oovorreereeieereeeceeeeeiieei ettt ssse e e ess sttt ss st 9
4.3 CUIVE SETEING -verreiriereieeeieeeseeese ettt css et bs s s sttt 21
44 Parameter SETHING ..ottt ettt et 49

Chapter 5. Product Handbook



To access Smart Quant (SSQ), the user must register and receive a temporary ID and password at
www.smart-quant.com.

1.1 SSQ Install Specifications

(N * Windows Net 4.0 and higher / Windows XP and higher
Memory * 4GB and above
Hard Disk

* SSQ 50MB and above / 100MB if Window .Net Framework install needed

1.2 SSQ Install Program Download

Smart Quant Homepage

l '\ [= @ = |}
c A e Smart-guant com | ul 3
h e —— -

p-c | A smart Quant
| 7

THE SMART QUANT

Financial Quant Smart
Quant
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Click the Free Trial

\__ = m | = )
G “_E APart-quant carm + £ = & || BB smart Quant | L FLg

| i : A

Download Free Trial

Smart Quant Reference Guide Chapter 1. 2/5



1.3 SSQ Install

Double-click the setup.exe file.
1. The SSQ install program is composed of the setup.exe and SMART-Quant.msi files.

—_ A |

sefup exe SMhART-U
ant.msi

2. When a user control alert pops up, click Yes to continue.

Install the Microsoft.Net Framework 4.0 (Optional).

1. If the user's PC does not have the .Net Framework 4.0 installed, its install is prompted before the SSQ is

installed. Click Accept to continue.

For the following components:

Microsoft .NET Framework 4 (x86 and x64)

Please read the following license agreement. Press the page down key to see the rest
of the agreement.

MICROSOFT SOFTWARE
SUPPLEMENTAL LICENSE TERMS

MICROSOFT .NET FRAMEWORK 4 FOR MICROSOFT
WINDOWS OPERATING SYSTEM

B View ELILA for printing

Do you accept the terms of the pending License Agreement ?

I you choose Dont A‘:ee’pt' instell avill close. To install you must accept this
agreement. ° e

Accept [ DontAcoept |
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Install the SSQ.

1. When the SMART-Quant Setup window appears, click Next.

YWelcome to the SMART-Quant Setup Wizard LA

The installer will guide pou through the steps required to install SMART -Quant on pour computer.

WARMIMG: This computer program iz protected by copyright law and international treaties.
Unauthorized duplication or distribution of thiz program, or any portion of it may result in severe civil
of criminal penalties. and will be progecuted to the magimum extent possible under the law.

Cancel < Back

2. Select the installation folder and click Next. (We recommend folder "C:WITSWSmartQuant” to avoid any
user authority issues upon installation).

£ SMART-Quant [

Select Installation Folder ]l

The installer will install SMART-Quant ta the following folder.
Tainstall in this folder. click “Mext'. To install to a different folder. enter it below or click “Browse"

e Folder :

o [CWITSWERMART-Quante d Browse... |

° Oim—————————

R R X X R s roreorm|
| Cancel | | < Back | [ Mest = ]

3. Click Next to confirm and start the installation.

35 sSMART-Quant = -

Confirm Installation 1

The installer is ready ta install SMART-Quant on your computer

Click "Mext" to start the installation.

Cancel | < Back PR Tt >
o
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4. Click Close once the Installation Complete message appears.

5 sSMART-Quant

=2 p—ri]

Installation Complete

Click "Close' to esit.

SMART-Quant has been successfully installed.

Cancel

Please use “Windows Update to check for any critical updates to the HET Framework. e®®%0,
. .

< Back

(P

. .
. .
. .

L]
Close J
)

5. Upon installation, the SSQ icon appears on the desktop. Double-click to open.

7

SMART-Cua
nt
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2.1SSQ Login

Double-click the SSQ icon on the desktop.

7

SR

To log in, enter the User ID and Password and click the LOGIN button.

If the User ID or Password is incorrect, an error message appears as shown below. Click OK enter the correct

information.

® ®©

Error Code : 17 Error Code : 18
SYMPHONY-G21= = 51A] 8= ALE X QILICL. HAU=E B2 aEsi A LCL
SwcMo:1 SwveNo:1

For first-time logins, the user must enter the User ID and temporary Password sent via E-mail.

(It is impossible to change the User ID received)
After the first login, the user will automatically be prompted to register a new Password. A new Password is

mandatory.
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CHANGE PW

NEW PW

CONFIRM PW

Information

Password is changed successfully
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2.2 SSQ Task Panel

Upon login, the SSQ Task Panel appears as shown below.

A. System information and

notifications

} B. User Information

\

> C. SSQ Application Icons

} D. Logout

Info: Smart Quant system access information
Password: Change password
Notification: User notifications

} A. System information and notifications

B. User information

C. SSQ application icons

Name: User Name
ID: User ID
Group: User Group Name

Product Control: "Product Control” Application Icon
Parameter Setting: "Parameter Setting” Application Icon
Curve Setting: "Curve Setting” Application Icon

Underlying Setting: “Underlying Setting” Application Icon
Market Information: “Market Information” Application Icon

D. Logout

Exit SSQ

Smart Quant Reference Guide
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A password change is possible after first logging in.

1. Click the Password link on the SSQ Task Panel.

Smart
Quant

Password Notification

2. On the CHANGE PW tab, enter the current password and enter the new password in both of the NEW PW
and CONFIRM PW fields. Click OK.

14 QSmatrt
uan

CHANGE PW

Password Notification

CURRENT PW

NEW PW

CONFIRM PW
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2.3 Smart Quant Applications

= Five SSQ Applications and Functions

Applications Functions

 Product and product template design

» Product management (registration/edit/delete), term sheet and payoff
Product Control chart generation

« Product valuation (fair value/risk measure/cash flow estimation)

» Scenario and comparison pricing simulation

Parameter Setting * Pricing parameter details, user parameter registration and management
Curve Setting « Curve details, user curve registration and management

Underlying Setting « Underlying details, user underlying registration and management
Market Information » Market data search, various analyses

= A maximum of 12 applications may run simultaneously on the SSQ. The user may also launch an application

that is already open.

= With the launching of an application, the window is displays the top menu bar and workspace below.
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B The workspace generates tabs at the bottom of the objects to which the user may apply any actions (Tab A),

and tabs at the top to display the results of the completed action (Tab B).

Mew Open | Carrection Delete Singhe Scenario  Comparison Ennkmul Dedmﬂ I!IISlIe!!Tb Tm'ln

New Cegory
m-m:—

Interest Kite Swaps Terms and Conditions
for IRSwp~—*

Structured =mducu;-.J

Party A
Party B My Company

Position Structured Receive / Floating Pay
Side A = Structured, Side B = Floating

HNotional Amount usD 20,000,000

Effective Date
Expiry Date

If Early Termination Event occurs, the relevant Event Date shall be the Expiry Date.

Business Day Conventions New York, Seoul, Following

Cancellation Options Party B has the right to cancel this transaction without additional cost on any date below the
Cancellation Notification Term.
If the right te cancel this transaction is exercised, the Early Redemption Event is deamad to have
occurred and this transaction will be terminated.

Early Termination Period Coupon Frequency, starting from and incdluding 2015/05/12 to 2028/05/12 subject to a 18 Business
Days Priar aotificati

[P IRSwap 10009 L3

» Tabs of objects (individual or groups) to apply actions
(E.g. For the Product Control icon, separate tabs are generated for each Product,
Instrument, and Template.)

« Tabs labelled by the name of the Product, Instrument or Template that is open

» For the Curve Setting icon, separate tabs are generated for each group: Rate
Curves, Volatility Curves, Coefficient Correlation Matrix, etc.

» Tabs labelled as: Curves (Rate Curves), Curves (Volatility Curves), Curves (Corr.
Matrix)

Tab A
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« Tabs of results of the completed action
« For each Tab A (object), one or more Tab B’s (results) are generated
(E.g. Applying the Product Control icon, tabs generated are: Term Sheet/Pricing 1,
Tab B 2, .../ Scenario Pricing 1, 2, .../ Payoff Windows etc.)
» Applying the New or Open icon, the Term Sheet tab is generated (one tab only)
« Applying the Pricing Menu icon, pricing results tabs are generated (multiple tabs
possible)

« Applying the Payoff Chart icon, the Payoff Chart tab is generated (one tab only)
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The Product Control Application is used for product design, product registration, term sheet and payoff

graph generation, as well as computation of fair value, sensitivity, scenario analyses, etc.

Financial instruments are distinguished as a “Product” or “Instrument” within the Product Control

Application.

& For "Instruments”, the user is able to design new instruments and apply them to pre-trade analyses.

[Instrument Categories]

Caps/Floors | Standard, Asian, Barrier, Digital, Range, Standard Strategy
Forwards Forward Rate Agreement
Notes Vanilla Floating, Floater, Custom Floater
Interest Rate Accrual, Accrual Floater, Custom Accrual, Volatility, Combination
Vanilla Swap, Basis Swap, Structured Swap, IR Swap
Swaps Currency Fixed Swap, Currency Vanilla Swap, Currency Basis Swap
Currency Structured Swap, Currency Swap
Swaptions | Vanilla
Zero Coupon, Simple Coupon, Compounding Coupon
) Simple & Compounding Coupon, Compounding & Simple Coupon
Fixed Income Notes
Fixed Coupon, Fixed Coupon with Simple Grace Coupon
Fixed Coupon with Compounding Grace Coupon
Forwards Cash, Standard, Asian, Barrier, Forward Start, Ratchet, Accrual
Foreign Exchange Options Standard, Asian, Barrier, Binary, Touch, Forward Start, Ladder,
Lookback, Ratchet, Accrual, Accrual Binary
Options Standard, Asian, Barrier, Binary, Touch, Forward Start, Ladder,
) Lookback, Ratchet, Accrual, Accrual Binary, Rainbow, Warrants
Fauity Notes Star, Periodic Star, Dispersion, Options Combinations
Swaps Star, Periodic Star, Dispersion, Options Combinations
Notes Hybrid Floater, Hybrid Accrual, Hybrid Combinations
Hybrid Hybrid Star, Hybrid IrStar, Hybrid Options Combinations
Swaps Hybrid Floater, Hybrid Accrual, Hybrid Combinations
Hybrid Star, Hybrid IrStar, Hybrid Options Combinations
Credit Notes Credit Fixed, Credit Floater
Swaps Credit Default Swap, Credit Linked Swap

# “Products” are standardized financial instruments and the user is able to apply them to pre/pro-trade

analyses.

* The "Template” is used to input and register the specifications of financial instruments. (The user may

also fix certain input fields to generate standardized templates to speed up future registrations. This

practice also optimizes ease of use and minimizes errors in entering inputs.)

Smart Quant Reference Guide
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®  Product Control Application Menu

Menu
Description
Tab Group Menu
(3.1.1.1) New « Instrument New Registration
(3.1.1.2) Open « Instrument Open
G.11) (3.1.1.3) Edit « Instrument Edit
o (3.1.14) Save As « Instrument Save As New Instrument
Instrument
(3.1.1.5)
« Instrument Save As New Category
Save As New Category
(3.1.1.6) Delete » Instrument Delete
3.1 (3.1.2.1) Single « Single Pricing
' (3.1.2) (3.1.2.2) Scenario « Scenario Pricing
Instrument B
Pricing (3.1.2.3) Comparison « Comparison Pricing
(3.1.2) Decimal Place » Decimal Place
(3.1.3)
(3.1.3.1) Payoff Graph « Payoff Graph
Payoff
(3.14.1)
« Term Sheet to PDF
(3.1.4) Term Sheet to PDF
Tools (3.14.2)
« Term Sheet to M/S Word
Term Sheet to DOC
(3.2.1.1) New  Product New Registration
(3.2.1.2) Open  Product Open
Edit Reference (3.1.1.3)
(3.2.1) (3.2.1.3) Correction » Product Correction
Product (3.2.1.4) Save As » Product Save As Registration
(3.2.1.5)
 Product Save As New Category
Save As New Category
32) Delete Reference (3.1.1.6)
. Single Reference (3.1.2.1)
Product )
Scenario Reference (3.1.2.2)
o Comparison Reference (3.1.2.3)
Pricing
(3.2.1.6) _
o « Book Parameter Pricing
Book.Param. Pricing
Decimal Place Reference (3.1.2)
Payoff Payoff Graph Reference (3.1.3.1)
Tool Term Sheet to PDF Reference (3.1.4.1)
ools
Term Sheet to DOC Reference (3.1.4.2)
(3.3.1.1) New « Template New Registration
(3.3.1.2) Open » Template Open
(3.3) (3.3.1) - = = =
Edit Reference (3.1.1.3)
Template Product
Save As Reference (3.1.1.4)
Save As New Category Reference (3.1.1.5)

Smart Quant Reference Guide
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Delete

Payoff

Payoff Graph

Reference (3.1.1.6)
Reference (3.1.3.1)

(3.3.2)

Tools

(3.3.2.1) Market Group

+ Market Group Registration

(3.3.2.2) Product Group

 Product Group Registration

(3.3.2.3) Product Type

 Product Type Registration

Tools

Term Sheet to PDF

Reference (3.1.4.1)

Term Sheet to DOC

Reference (3.1.4.2)

Smart Quant Reference Guide
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3.1 Instrument

B The Instrument Menu is used for product design, registration, edit and delete functions.

3.1.1 Instrument

W [SSQ Task Panel] » [Product Control] » [Instrument]

’, =qu!uctcwﬁ_on SRR
Open Save As Delete Single Scenario  Comparison Detlml Pawl‘l ‘I'rrmslluttu ‘lerllshutto
New Category

3.1.1.1 New

1. Select product type.

* Click the New icon to open the Instrument — New pop-up window.

Instrument Categories TR

¢ From the drop down menu under Instrument Categories, select the desired asset group,

instrument group and double click the payoff pattern of the new instrument.

**% Double Click

LR
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# Once the template list appears on the right, there are two methods to register the instrument: 1)

through New Blank (blank template) or 2) by an existing template.
1) Select New Blank at the top of the list and click OK.

0" L)
Instrument Categories - Instrumienie ® ®e -

T — » s
802 Callabile Rohcisal (LISLIB3m) Trader1Sym1)  Template
+ FemmsCiem 711 SRR KRIOy-US 0 USD TaderSymn)  Template
- NewsEdemd 460 RAccrua (15107} USD Calabe Tadeniymt)  Tamoiate
Vanilla Floater 440 RAccrual [CD%1d) Callable KRW Trader1Sym1)  Template
Floater 439 Rfccrual [CO21d) NoCall KRW Trader1iSym1)  Template
Custom Floater 424 SRacerual (KR1OY-US10y) KRW Trader1(Sym1)  Templste
Accrual 420 SRAcerual (CD91d-USLIB3m) KRW Trader1Sym1)  Templats
Accrual Fioater 417 DSRAscrus! (KTB3y-KR3y, CO91d) KRW Trader1Sym1)  Template
Custom Accrual 415 DRAccrual (00914, USLIBIm) KRW Trader1Sym1)  Templste
Volatility 413 DSRAccrual [EUI0y-2y, COS1d) KRW Trader1Sym1)  Template

Combination

2) Select an existing template as desired from the list and click OK.

Instrument Categories - Instruments -
o i — sm——

Mew Blank '] Instrument
. L2 B08 Callable RAcorual (USLIB3m) TraderiSymi) Templame
*_ TN SRAccrual (KR1OY-US10y) USD TosderiSym1)  Template
- Netws@remd 450 Phccrual (US10y) USD Callable TraderiiSym1)  Template
Vanilla Floater 440 PAc@biergiaid) Callable KRW Trader1(Gym1)  Templats
Floater 435. Riccrual ,'CD:ﬂ.:IJ NoCall KRw Trader1Sym1) Template
Custom Floater 4;!; SRAccrual .Kn\obr-umw.xmv TraderifSym1)  Templats
Accrual m.%\nﬁ.mun. (ot%a1d-LISLIBIm) KEW Trader1(Sym1)  Template
Accrual Floater a7 DSP;«:U:I'l\TBiy-KRB\r.CO‘?ld:KR\‘-' Trader1Sym1)  Template
Custom Accrual 415 ORAcereal (00914, USLIEIm) KRW Trader1Sym1) Templste
Volarility 413 DSRAccrual (EL20y-2y, CO1d) KRW Trader1{Sym1)  Template

Combination

+ Smemmtemd
+ SwptensOiem

2. Input the instrument details.

* In the new form (shown below as Tab A), enter the basic information of the new instrument.

* C(lick Generate to create additional forms (Tab B).
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Instrument | test
Notional | usD 1,000,000,000
Position Long
Period 01500507 (9| - | 2016705706 [
[London | @ | Modified Following
Accrual Type Range -
Amortization Same Amount -
Cancellatian | Callable + Puttable -
Redemption
Switching Trigger Switching w || Floater

Instrument | rest
Notional usD - 1,000,000,000
Pasition Long
Period 20150507 = ~ | 2016705/06
[London | O, | Modified Following
Accrual Type Range -
Amortization Same Amount -
Cancellation | Callable + Purtable -
Redemption
Switching Trigger Switching v || Floater

-

Accrual

AmorEaTion

Cavcaliation

Swatctung

S :Floater

* Please note: If Tab A values are revised after generating the additional forms, click GENERATE

again to reflect the revision in all forms.

Smart Quant Reference Guide

Chapter 3: 6 /47



3. Select each tab and enter instrument details in all forms.

°
.
.
Period o e
. Accrual
Pernod 2014/05/12~2029/0512 Seoul Following .
O Aumesrteration
.
S . = =
Coupon Frequency [Annuatly - || Adjusied = Coupon Periods . Canceflation
Paymant Fraquancy Coupon Fraquency = || At Rear - S | Paymant Pariods o s
.
) _ . i . 5 :Flaates
Coupon Period Forward w | Start from | 2014/05112 5| Same Period - CcC T .
Period SeanDare EndDate Coupon Dave ymeos Dare.
1 2014/0812 M 20050512 M 2015058M2 M 20150512 MW
2 2015/05/12 M 20160512 M 20160512 M 2001605112 ™M
E] 2016/05/12 M 20017/05M12 M 2017/05/12 @ 2007/05/12 M
4 2017/0512 M 20180512 M 2018/0514 M 2018/05/14 m
§ 2018/0512 M 20190512 M 20190513 1 2015/05/13 m
& 2019/05/12 9] 20200512 T 2020005112 T 2020005712 m
7 20/0512 M 2021705N2 W 2021/0512 1 20210512 m
8 01/0512 1 2022/05N2 M 20220512 1 20220512 m
9 20213/05/12 M 20230512 9 20230512 9 20230512 m
10 2023/0512 M 2024705M12 N 2024/0513 1 20240513 m
" 2024705012 M 2025/05/12 I 2025/05/12 P 202500512 M
L 2025/0512 M 202670512 M 20260512 M 202608M12 M
13 2026/0512 M 202770512 @ 2027/0512 @ 202770512 m
14 W27/05/12 M 20260512 M 202870512 M 2028705/12 m
15 2028/05/12 N 202905114 I 2029/05M14 I 2029405714 m

4. Click SAVE to view the term sheet of the new instrument.

a8 o
Decimal TesmSheet te TermSheet 1o
Place. FOF DOC

|ttt Jooks

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD

Itmrest RatmMotes Acerus)

Party A
Party B

Position

National Ameiunt

Effective Date
Expiry Date

ws Dravy Comventions

Cancellation Ootions

Early Termination Period

1 SRacerual (K10y =

Smart Quant Reference Guide

Buyer ; Counter Party Position
Seller : My Position

Short

uso 10,000

1f Early Termination Event occurs, the relevant Event Date shall be the Expiry Date.

Party B has the right to cancel this transaction at the 100.0000% price without additional cost on any
date below the Cancellation Netification Term.

1f the right to cancel this is
and this will be

Coupon Frequency, starting from and including 2015/05/12 to 2028/05/ 12 subjed to a 10 Business
Eification

the Early Event s deemed to have

Days Prior nol
Caloulation Penod

50 Not@ication T

20
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3.1.1.2 Open

1. To view a pre-registered instrument:

* C(Click the Open icon to open the Instrument — Open pop-up window.

# There are two methods to open a product: 1) by selecting the product from its category list and 2)

by running a Quick search.

1) From the Instrument tab, select through the applicable instrument categories and [double-]

click the desired instrument from the list on the right.

Duick

» L] ° &
tstrument Categories

L
°®
* *
o
Y
=B S
-
.
ALS 3¢
Boskely o
°o0
Star °

Perindic Star

Dispeision

Instruments

] Instument Ownar POiSect & ]

0 D 25w XS24 EFE No Kl #system)
200 Protecive Put 25mr l@system)
%
176 D_StepDown WIS 4 o % Esysten)
175 D_Notional 2210 payment_star range S 4 . wem
169 [_Knockout Call 2Gearing | .. .‘ F5ysiem)
oq0

168 D 3Star AT A YALLE TN with KI gsystem)
167 D Pur (MC @system)
166 D V3 KnockoutiMe (@system)

@system)

i@system)

@sysem)
157 0SS Digital MO @system)
156 D_Call (MC Fsystem)
155 D_Bull Spread{MC) BysTenm)
154 D_2Sesr UPEOut Call Faystem)
153 T_2Star Downlin i@system)
151 T_25tar Reverse Convertible Ssystem)
150 T_ppms UpdOut CalliLeveragedBonus) @system)

140 T s s =X Wenr Shaarinal s

Instrument
Instrument
Instrument

Instrument

Instrument

Instrument

Instrs

et
Instrument
Instrument
Instrument
Instrument
Instrument
Instrument

Instrument

Instrument

2)

From the Quick tab, enter a keyword included in the instrument name and click SEARCH.

Double-click on the desired product from the search results that appear on the right.

Instruments
id
145 O_Mown
150 T e har Uu&ll‘.': allileveragedBonus)
154 D_25tar UPEOuTelly 0 °
158 [ _Call (MC)
160 D_Up&Out CallMC

169 D_Knockout Call 2Gearing (M)

Cwmer
Fsystem)
@system)
Fsystem)
@system)
Bsysterm)

i@system)

POSecs
Instrument
Instrument
Instrument
Instrument
Instrument

Instrument

Smart Quant Reference Guide
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2. The term sheet of the selected instrument appears as below.

Termneet to Termsheet 1o
POF BOC

Toats

Equity Notes Terms and Conditions
for D_2Star EXI =4 £J|E NoKI

Faquityshimtes: Stas

Party A Seller : Counter Party Position
Party 8 Buyer 1 My Position

Position Long
Hotional Amount KRW 100

Effective Date
Expiry Date

Bualness Day Conventions

Expiry Settlement Payable by Party 4
Settioment Amount W ((Pay Rate + 100.00%:) * 100)
1t Redemption Event occurs, the Redemption Pay Rate shall be Pay Rate.
21, 2 Businesa Days after Expiry Date
it Business Day Seoul, Maddied Following
Convention

Rodamption Event 1f the Redemption Conditions is satisfied,

Redemption Period

ni DSt W34 2 =
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3.1.1.3 Edit
1. Edit details of a pre-registered instrument.

# The Edit icon is enabled for the instrument that is opened in the workspace.

Instruments -
d nitrument Dwner POSecr

830 SRAccrual (KR1og-US IO‘,':’"SD-S Trader15Sym1%] Instrument

.
- - L SEym IS,

829 SRAccrual (KRIgg u*;la. L.KD Fader15SymIs] Instrument

. .
®ee®

ALL

Vanilla Floater

Floater
Custom Fiosl e

03 .
-Accrual ® .

- .
A«..uamumnz Py

b .
Custom Adryal o
Valatifity

mbination

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD

Embmrmt RatesMotesAcorusl

Party & Buyer : Counter Party Position
Party I8 Seller : My Position

Position Short
Notional Amount USD 10,000
Effective Date

Expiry Date

1f Early Termination Event occurs, the relevant Event Date shall be the Explry Date.

Business Day Conventions Seoul, Fallowing

Cancellation Options Party B has the right to cancel this transaction at the 100.0000% price without additional cost on any
data balow the Cancellation Notification Tarm.
1f the right to this is
wccurred and this transaction will be terminated,
Early Termination Perkmd Coupon Frequency, starting from and induding 2015/05/12 to 2028/05/ 12 subject to a 10 Business.
Days Prior notification

the Early Event is deemed to have

(1) SRAccrual (KR10y %
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# C(Click the Edit icon to open the input form in a pop-up window and enter or revise the desired

inputs. Click SAVE upon completion.

Interest Rat
Instrument | SRAcrual (KR10y-US10Y) USD 829
Notional usD - 10,000
Position | Short o=
Period [201a0572 | ~ [20580512

[Seou Q, | Following -

Accrual Type Range -
Amortizaton MR -
Cancellation Callable -
Redemption

Switching MAA -

euEN,
SAvE

Open Hvi ii Delvte Sangle Stenatie  Comparivon Dml

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD

Tnterest Rate:Notesfeerusl

Party A Buyer : Counter Party Position
Party B Seller : My Pasitian

Position short
Notional Amount usD 10,000
Effective Date 2014/05/1
Expiry Date 2025

¥ E-rly Termination Event ocours, the relovant Event Dato shall be the Expiry Date.

Business Day Canventions Seoul, Following

TermShest to TermSheet to
FOF DocC
e fing [_raou |

W Notes

Poriod

Actriml

Candsliation

Cancellation Options p.mv B has the right to cancel thes Lransac!xorl at the 100.0000% price without additional cost on any
tion Ts

& below the Cancellation Notifical

|r the right to cancel this the Early Event is deemad to have
and this will be
Earty Termination Period Coupon Frequency, starting from and including 2015/ 05/ 12 ta 202805/ 17 subject to 3 10 Business
Days Prior nobification

(1] SRAccrual (KR10y *
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3.1.1.4 Save As New

1. Input the details of the instrument to be newly saved.

* The Save As icon is enabled for the instrument that is opened in the workspace.

Taturnst RatanMutesiAccranl

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD

Party A
Party B

Position
Maotional Amaunt

Effective Date

Expiry Gate
Business Day Conventions

Cancellation Options

{1} SRAccrual (KR10y.

Buyer : Countar Party Position
Seller : My Position

short
USD 10,000

513
2 514
1f Early Termination Event occurs, the relevant Event Date shall be the Expiry Date.

Seoul, Follawing

Party I has the right to cancel this transaction at the 100.0000%: price without additional cost on any
date below the Cancellation Notification Term.

1If the right to cancel this is
accurred and this transaction will be terminatad.
Coupon Frequency, starting from and including 2015/05/12 to 2028/05/12 subject to 8 10 Business
Days Prior notfication

tha Early Event is deemad to have

# (Click the Save As icon and open the Save As New Instrument pop-up window. Make desired

inputs or revisions and click SAVE.

Estrurment

Hotional
Position

Period

Accrual Type
Position
Amortization
Hotional o Cancellation
Redarnption
Effective | Switching

Expiry Ol

Cancollatif

Scerasio  Comparison

SRRcorm RRIDY-US 107 LISD

usD -
Shoa -

WAL | ~ | 202WEA2

Spau | & | Follawing
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2. The newly saved instrument term sheet appears on a new tab as shown below.

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD-1

Interest Ratnshotess Accrasl

Party A Buyer : Counter Party Position
Party B Saller : My Position

Position Short
Notional Amount USD 10,000

Effective Date
Expiry Date 2029/05/14
If Early Termination Event occurs, the relevant Event Date shall be the Expiry Date.

Business Day Conventlions Secad, Following

Cancellation Options Party @ has the right to cancel thes transaction at the 100.0000% price without additional cost on any
date below the Cancellation Notification Term.

1F the right te cancel this is
ocourred and this transaction will be terminated,

Early Termination Period Coupon Freguency, starting from and including 2015/05/12 to 2028/05/ 12 subject to a 10 Businass
Days Prior notification

Calnlation Penod
1 0

the Early Event is deemed to have

*

L4
a, .

"y e
""trasspmammnannet®
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3.1.1.5 Save As New Category

1. Set a Set a new category for an instrument.
* The Save As New Category icon is enabled for the instrument that is opened in the workspace.

# C(Click the Save As New Category icon and open the Save As New Category pop-up window.

S =@ =
Instrumant
’ En
- =) a B8 8 4O 0O
Hew Open it Saveds Save A5 Delete Tngle  Scenana  Comparson  Dedmal Termsheetto Termheet 1o
Mew Categ) Flace FOF £ac
nt_ = i T T TS

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD-1

Emtmrwat flabe i Motes  Accrusl

Party A Buyer : Cofl cource insyrument Ingerest Rate-Notexshccrual
830 SRAccrual (KR1Oy-UStoy) USD-1
Pty R Sefler : Myl Dessinaiion Instrument

Position Shart =
Instrument Categories

= Interest Rate (1 itern)
Notional Amoynt USD 10,00 e
Effective Date
Expiry Date .
If Early Tes

Canceliption Options Party B haj . ost on any
date below] o

If the right] Cunie Swap have
occurred J|

Cotipon Fr eticle. essmmriaco 1 |JBusiness
Days Priar § | |

(Coiio

# Of the Instrument Groups, the user may change the product from a Note to a Swap or from a

Swap to a Note.

* To change from a Note to a Swap, select the desired payoff pattern from the list as shown.

Save As (New Categors

Source Instrument Interest Rate=Motes=Accrual
830 SRAccrual (KR10y-US10y) USD-1
Destination Instrument Interest Rate=Swaps=R Swap
Instrument Categaries FILTER
a2
CANCEL
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* To change from a Swap to a Note, select from Side A or Side B to be applied to the Note.

@ SideA Side B

2. Input the details of the instrument to be newly saved.
* Once the new category is selected, the pop-up window for inputting product details is opened.
# Revise inputs and click SAVE.

3. The newly saved instrument term sheet appears on a new tab as shown below.
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3.1.1.6 Delete
1. Delete an instrument.
* The Delete icon is enabled for the instrument that is opened in the workspace.

# Click the Delete icon to delete the instrument that is currently open.

5 2 B @ o B 8
Hew Saveds

Sawe A Delete. Single Scenatio  Comparion Decimal nmg;etl.o Ier-nsgéetle

Ir Notes Terms and Conditions
for SRAccrual (KR10y-US10y) USD-1

Entmrent Fate::Nol rusl

Party A Buyer : Counter Party Position
Party B Saller : My Position

Position Short
1] ! UsoD 10,000

Effective Date
Expiry Date

If Early Termination Event occurs, the relevant Event Date shall be the Expiry Date,

Business Doy Conventlons Seaul, Following

Cancellation Optigns Party B has the right to concel thes transaction at the 100.0000% price without additional cost on any
date below the Cancellation Notification Term.

If the right to cancel thes transaction 15 exercised, the Early Redemplion Event 1= deemed to have
d and this will be

Early Termination Period Coupon Frequency, starting from and incuding 2015/05/12 te 2028/05/ 12 subjed to a 10 Business
Days Prior noti

Caloulation Penod ‘Canceltation Notfication Term

I SRAcoual (KR10y =

# In the pop-up alert, confirm the name of the product to be deleted and click OK to delete
permanently.

Information

Do you want to delete instrument ([P] IRSwap 10007)
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3.1.2 Pricing

B The Pricing Menu is used for computations and running simulations on fair value and indicators including
sensitivity, IRR, YTM, Par Swap Rate, etc.

Single « Fair value, sensitivity, indicators (IRR, Par Rate, etc.)

Scenario « Comparison pricing applied to set scenarios (price/IR/FX/Index/volatility etc.)

. « Comparison pricing applied to parameters
Comparison . .
(price/IR/FX/Index/volatility/date/model/parameter sets etc.)

m The Decimal Place ON/OFF icon allows the user to view results with all decimal pllaces (ON) or rounded
to set decimal places (OFF). The set decimal places are 4 decimals for percentages, 6 decimals for prices,

and 2 decimals for sums.

1. Decimal Place ON

1261008% .w 1251018

sosly o NG sk |y ) it wap e B3
1401 % I et Bl L el fee e 2636%

126045 12883 12583 % 12883 14N 0 0978385 14616% To000
6324 86253 B6135% 86253 0 0 0354445 14664 % 10,000
6215 ms T056% s 0 0 0820315 15314% 10,000
56653 62666 62838% 62656 0 0 0304036 15914% 10000

MR 1038596 SE757% 58556 0 10000 0878316 25531% 10,000

[’

2. Decimal Place OFF

126.101803908458 % .w 12610.1803908458
Fair Value [Capital CF) B78313933354388 % |y B783.15933554386 | Par Swap Rate B23547049145322 %
Fir Value fintesest CF} BITNH0N5% W IENAN05530015 | Intermal Rate of Retum 16306484375 %

124B5467T028706 % | W 1!,465!6]'?02&?%.
TAHTI6E7975154 % 4y 144T12687975154

GDete ferod | SunDue  EndDote

0 I 1 01507100 1 6045065469735 1 26829588075440 12BB295B8075440 % 1,280.29588075442 144.712687975154 0 0376386000861135 246160989542231 % 10000 1,
1 W07 B3240036460235 B61533140354286 BI34ETESSROI98 % B62533140354286 ] 0 OS54444528409079  24664347746154 % 10000 €
3 03 G6LI4GHSG633375 712513215065767 7A09602352805606% 712513215065787 ] 0 0529315338568487 153142034352674 % 10000 &
4 7000 566515806098216 616661810954489 GIB36MI12003456% 6666281095489 0 0 0304036107129674 259137100034764 % 10000 §
01907701 5 OMIB0T0L 00700 S9TRVMA3IB966D 103855566890359 5756646015928 % 585.956689035501 ] 10000 0B78315933554384  26531291123673 % 10000 9,
g o
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3.1.2.1 Single Pricing

1. Input pricing conditions and run single pricing.

+ Click the Single Pricing icon and open the Singe Pricing pop-up window. The pricing is applied on

the instrument that is currently open.

¢ Input the desired conditions and click OK.

Single Pricing

Model

Greeks
Parameter Set
Calc.Date

Market Ref.Date

Black : MC -
A -

[ | &
2014/02/24 22 |

2014/02/24 22

e Select from the drop-down list of models provided The list is

Model automatically filtered according to compatibility with the open
product.
& Select sensitivity method from the drop-down list provided
® The list is automatically filtered according to compatibility with the
Greeks

product. (Please see the table of Models and Greeks below).

# Select N/A to exclude sensitivity calculations

Parameter Set

e Select Pricing Parameters managed by the Parameter Setting

Application

Calc. Date

e Date of the calculation.

Market Ref. Date

Reference date of the market data applied in the calculation

[Models and Greeks]

Forecast Differential Greeks, Effective Greeks(D@Q® @)
Interest Rate Black Differential Greeks
HW, BDT Effective Greeks(D@QR® @)
Discount Differential Greeks, Effective Greeks(D@Q® @)
Fixed Income Forecast Differential Greeks, Effective Greeks(D@Q® @)
HW, BDT Effective Greeks(D@QR® @)
Foreign . . .
Black Differential Greeks, Effective Greeks
Exchange
Equity Black Differential Greeks, Effective Greeks
Hybrid Black, HW/BDT Effective Greeks(D@QR @)
Credit Gaussian, HW/BDT | Effective Greeks(D@Q® @)

Smart Quant Reference Guide
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e IR/FI Effective Greeks

- Effective Greeks: Upon computation of the Delta/Gamma, sensitivity calculated by Interest
Rate parameter type (Spot/YTM).

- Effective Greeks (Spot Delta): Upon computation of the Delta/Gamma, sensitivity calculated
after all Interest Rate parameter types (Spot/YTM) are converted to Spots.

- Effective Greeks (Accumulation Delta): Identical computation as (1) with accumulation
accrual delta calculation in addition.

- Effective Greeks (Spot: Accumulation Delta): Identical computation as (2) with accumulation
delta calculation in addition.

IR/FI Differential Greeks : Duration, Convexity, Modified Duration, Basis Point
IR/FI Effective Greeks : Delta, Gamma, Vega, Theta

IR/FI (2) Effective Greeks : Delta, Gamma, Theta (Forecast, Discount Model)

EQ Differential/Effective Greeks : Delta, Gamma, Vega, Theta, Rho

FX Differential/Effective Greeks : Spot Delta, Forward Delta, Gamma, Vega, Theta, Rho, Phi

HB Effective Greeks : Delta, Gamma, Vega, Theta, Rho
CR Effective Greeks : Delta (Rate, Credit Spread), Theta

CR (2) Effective Greeks : IR Delta, IR Gamma, IR Vega, Theta (CLS)
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2. Confirm the pricing results.
# Depending on the product and model, pricing computations may take up to several minutes.

* Results appear as shown below.

Fir Vaiee(W)  Opfion Vikees)  OpGon Valu=W) P Swiap Taie

Conditon  Prob FairValueS] FerValieW) Oprion Valeefil | Comon ValueiW)
Touch 007 % 0067 % &7 o

Ho Touch Bl -5633 % 5352245 aw

Mo Touch B2 436 % 435334 % 179rm

ELSE %

EQ Price
Volatility Seatistics VolatSty Parsmeters
Dividend

USE Inbersst Compese Rae=U3 £_IRS_ 3 ped Rsk Exme Rt Curvm

4 {YTM Cisrve) / Linear intespolation
KR Inzecest

ar Interpolanin
(YT Curve,

Model Sir pn Countxd, Fixed Number Seed / Sampling 10

Madel Saandard Errar

ERWAIED 55501 % Histarical Valatiizy 1Y Hef Seatistics ValatSay Paramenery
ol Irches & [1435] KIW/USD 0128156
240011
Ref Base Date Market Duca, 201470811

Calculation Time : 3015/05/27 105240

1l DUp&Out CalliMe

Related
Explanation Product
Category
Values # Fair value and other details. All
Values Per Series # Fair value and other details by FX Series FX

# Underlying asset of Swaption .
Swap Values . . IR: Swaption
* Swap fair value and other details

Values & Sensitivities Details #Fair value and Delta/Gamma sensitivity
Per Redemption & Coupon calculations by redemption and coupon | EQ HB
Periods periods

o ) ®Fair value and Delta/Gamma sensitivity
Value & Sensitivities Details . ) .
. calculations by profit conditions upon | EQ, HB
On Expiry Date .
maturity.

o . s Fair value and Delta/Gamma sensitivity
Values & Sensitivities Detail ) o
L . calculations by  product composition | EQ HB
for Combination Options

options
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Performance # Details by fixed periods of underlying

. . EQ
Per Fixing Periods assets
Sensitivities # Delta/Gamma sensitivity calculations All
Sensitivities . . o .
) ) * Duration/Convexity sensitivity calculations IR, FI
(Duration/Convexity)
Sensitivities Per Cap/Floors o )
Let » Cap/Floors sensitivity calculations IR:Caps/Floors
e
o ) # Delta/Gamma sensitivity calculations by FX
Sensitivities Per Series . FX
series
Cash Flows & Cash flow by interest rates IR, FI, HB, CR
) # Cash flow by Pay/Receive and by interest
Cash Flows (Pay, Receive) IR, FI, HB, CR

rates

s Information on parameters and model
Parameters ) ) All
applied to the computation
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3.1.2.2 Scenario Pricing

1. Input conditions and run scenario pricing.

# Click the Scenario icon and open the Scenario Pricing pop-up window. The pricing is applied on

the instrument that is currently open.

* Input the desired conditions and click OK.

Scenario Pricing *®

Model Forecast : Tree -

Greeks Effective Greeks - +| Delta/Gamma |+ Vega |+ Theta

Parameter Set Parameter Mol Q 3

Calc.Date 2015/05/29 m

Market Ref.Date 2015/05/29 =3

Scenario Rate Curve Parallel Scenario -

Risk Factor ©

Base Value
Direction up -
Count i 20| per direction

Interval Value 5! bp

Model

Greeks

« Same as the information provided in the Single Pricing section
Parameter Set

Calc. Date
Market Ref.Date

above.

« Selection of market parameter scenario from those applicable

Scenario ) )
according to product type. (Please see the table of scenarios below).
« Factors for which to apply selected scenario. (May not be available
Risk Factor depending on the selected scenario. Please see the table of
scenarios below).
« Selection of the scenario base price value: parameter value or
Base Value )
manually inputted by the user.
Direction « Selection of the scenario direction: UP, DOWN, UP/DOWN.
Count « Number of computations by direction.
Interval Value « Inputting of the interval value applied to the scenario.

X The above Scenario Pricing input window shows a base value set to a parameter value of
the S&P200 to compute the prices for scenarios in which the parameter value changes by +
1%, + 2%, + 3%, +4%, + 5%.
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Related

Scenario Risk Factors Product

Category
Rate Index (Underlying)
Rate Curve Parallel Scenario Rate for Currency Pair Primary Currency

IR, FI, FX,
Rate for Currency Pair Secondary Currency
HW Calibration R CR.HB
Rate Curve Scenario Calibration Rate
Discount Rate
Volatility Scenario
IR, FI, FX,
Volatility Curve Parallel Scenario | HW Volatility
CR, HB
Volatility Curve Scenario
Yield Scenario
N/A Fl
Bond Price Scenario
Stock Price Scenario
Underlying EQ, FI, HB

Stock Volatility Scenario

) Risk Free Rate for Underlying
Rate Scenario . EQ, HB
Discount Rate

FX Rate Scenario

- - Underlying (Currency Pair) FX
FX Rate Volatility Scenario
CDS Curve Parallel Scenario
Reference Asset CR
CDS Curve Scenario
Time Scenario N/A All

2. Confirm the scenario pricing results.

# The results of scenario pricing are displayed in the same format as single pricing, in multiple

scenarios.

<Farameter ScenanosUs_IRS_10¥ =

I [
Far Swap Rare
Iritazruad farta o Batm

Castial Wiy Camitsl PS5
-Hoa17a1 R ]
BaTe AT

“1aaTen -1BA1701 PRARTI %

ELPEr = e aeAETI M

“oarren Anare pnanrzm

Sraatre . B ]

MER| | CoshFhsts) lllase | wiseecl) | Acvisd8) 0 Capsivit®) 3 Ll Slotianali® )
T - (10000 DRl OSEE S
o O GIEIGE OEEEI
D DATINES DRETRW
0 Doassze TalaEm

o
o

o 0 DavseEs LrrIs
0 0 DEMIUS 20663
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3.1.2.3 Comparison Pricing

1. Input conditions and run comparison pricing.

# C(lick the Comparison icon and open the Comparison Pricing pop-up window. The pricing is

applied on the product that is currently open.

* Input the desired conditions and click OK.

Comparison Pricing =

Model Forecast : Tree -

Greeks Effective Greeks - +~| Delta/Gamma |+] Vega [ Theta

Parameter Set Parameter Nol | 3

Calc.Date 2015/05/29 =

Market Ref.Date 2015/05/29 e

Comparison Parameter Scenario = Rates Comparison(lR) -

Risk Factor © Risk | or | Paramaver Grous: |

Rate Curve

597

CANCEL

Model

Greeks

« Same as the information provided in the Single Pricing section
Parameter Set

Calc. Date
Market RefDate

above.

« Selection of parameters for comparison from those applicable
Comparison according to product type. (Please see the table of comparison

scenarios below).

« Factors for which to apply selected scenario. (May not be available
Risk Factor depending on the selected comparison. Please see the table of

comparison types below).

» « Selection of the comparison base price value: parameter value or
Initial Value .
manually inputted by the user.

Spot
P Direction « Selection of the scenario direction: UP, DOWN, UP/DOWN

Price
Interval Value | « Inputting of the interval value applied to the comparison.

Count » Number of computations by direction.

X The above comparison pricing input window shows a base value set to a parameter value
of the S&P200 to compute the price with respect to changes in the parameter value by +
1%, + 2%, + 3%, +4%, + 5%.

X Unlike the Scenario Pricing input form, the Comparison Pricing input fields differ according
to the selected comparison type.
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Comparison

Risk Factors

Related Product

Category
Rate Index (Underlying)
. Rate for Currency Pair Primary Currency IR, FI, FX
Rates Comparison (IR) )
Rate for Currency Pair Secondary Currency CR, HB
Discount Rate
Rates Comparison (FI) N/A FI, HB
Risk Free Rate for Underlying
. (Rate for Currency Pair Primary Currency
Rates Comparison ) EQ HB, FX
Rate for Currency Pair Secondary Currency)
Discount Rate
Spot Prices Comparison Underlying EQ FIL HB, FX
Spot Ladder Analysis N/A EQ
Volatilities Comparison Underlying EQ FIL HB, FX
CDS Comparison Reference Asset CR
Models Comparison
Dates Comparison N/A All

Time Scenario

2. Confirm the comparison pricing results.

¢ The results of comparison pricing are shown in the same format as scenario pricing.
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3.1.3 Payoff Graph
B The Payoff Graph icon is used to generate a chart view of the payoff structure to maturity.

3.1.3.1 Payoff Graph
1. Click the Payoff Graph icon. The resulting chart is displayed in the workspace.
2. A payoff graph is not generated for all products. (Products without a payoff structure like that of

coupon payments to maturity are excluded.)
3. The Payoff Graph icon is enabled when a product has been opened.

& .
a o
Tefhsheetto Temisnest to
FOF [

D
i0
-

‘D
]

e Delete Single Scenario  Comparison
v ¥ GuideLineliew .
e e
| & = paturity : Range 1

& = Maturity ; Range 2

1 DCall ivo)
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3.1.4 Tools

B The Tools menu allows the user to extract and save the product term sheets.

3.1.4.1 Term Sheet to PDF

1. Select the desired location and input file name.
# C(lick the Term Sheet to PDF icon to open the Save As window.
* Select the desired location and input the file name. Click Save.

* The Term Sheet to PDF icon is enabled when a product has been opened.

. za8 ) 25023 D) » =

v MED E- O
A Creative Cloud Files “ 0B : 2% 37|
b oezc i T4 BC
N i ) s 2. oIEEH
& in |8} NHEXIEA 098, IYEH
cais ). NP 328, Iz EH

= L temp °%. I 0

0=
i i L poimz 128, LEEd
i L 2005 198, YEN
3 g-:* L AR 3oM.. Iy Eg
) ) aonz 198, IEEd
L AeEY 0of. MEEH

LT

*'r;: : ) nEn fo8. BUEN
ca 2% 0A3 (D)
caEE023E) v i | ¥

Ty oz B M
g B4(T):[Adobe POF File (+pdf) 7
= BG 2717 I MBS ] l i ‘

2. The PDF opens automatically once the term sheet has been saved.

3.1.4.2 Term Sheet to DOC

1. Select the desired location and input file name.
¢ C(Click the Term Sheet to DOC icon to open the Save As window.
# Select the desired location and input the file name. Click Save.

2. The MS Word document opens automatically once the term sheet has been saved.
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3.2 Product

B The Product Tab icons allow the user to register, edit, and delete product information as well as compute

fair value and pre/pro-trade risk analyses.

3.2.1 Product

Edit  Comedion Saveds Save s Single  Scenario  Comparison Buuthm. Decimal Tmmma Tum!helt‘lﬂ
New Category Place Granh

3.2.1.1 New
1. Select product type.
¢ C(Click the New icon to open the Product-New pop-up window.

* From the list of product types, select and click OK or double-click the desired type to open the

product details input window.

Product - New
Product Type Lists n
Marke Group Product Group Product Type 1d Template Name 4

Derivatives Products  ELW KRX ELW Call 119 KRX ELW Call

Derivatives froducts  ELW KRX ELW Put 120 KRX ELW Put

Structured Products Option Structure Product KnodkOut Call 1 KnockOut Call

Structured Products Option Structure Product KnockOut Call+Bonus 12 KnockDut Call+Bonus

Strucured Products Option Structure Product KnockOut Put 13 KnockOut Put

Structured Products Accrual Note RAccrual [CD91d) KRW 99 PRAccrual (CD91d) Callable KRW

Structurad Products Acoual Swap RAccrual (CO91d) KRW Swap 70 RAccrual (CO91d) KRW Callable Swap

Structured Products Accrual Note RAcorual (CD91d) NoCall KRW 100 RAccrual (CD91d) NoCall KRW

Strucured Products Accual Swap RAccrual (PLIBEm) KRW Zero Swap 74 RAccrual (JPLIBEm) KRW Callable Zero Swap

Structured Products Accrual Note RAccrual (US10y) USD 106 RAccrual (US10y) USD Callable

Strscturad Products Aczual Swap RhAccrual (US10y) USD Swap 72 RAcoual (US10y) USD Callable Swap

Structured Products Accual Swap Ricorual (US10y3y By2y,1y) USD Swap 73 RAcoual (US10y9y.By2y,1y) USD Callable Swap

Structured Products Acoual Sweap RAcoual Floater (US10y) FF KRW Swap T RAcoual Floater (US10y) FF KRW Callable Swap

Derivatives Froducts IR Option Range Cap (CD91d) 112 Range Cap ([CD91d)

Structured Products Floater Structure Note  Rachet Floater (KTBSy) Combi KRW 94 Ratchet Floater (KTBSy) Combi KRW

Derivatives Products IR Option Fisk Reversal [CD91d) 115 Pick Reversal (CD91d)

Structured Products Accrual Note SAFloater + FAccrual (US30y-US2yAiS2y) FF USD Callable 176 SAFloater + RAccrual (US30y-US2y/US2y) FF USD Caliable vl

[T (o]

¢ In the case that the desired product type is not listed, the user must create a new product

template and register the product type in order to proceed. (See section 3-3 Template.)
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2. Input product details.

# Input instructions are the same as those in section 3.1.1.2 Instrument New. However, fields for

determining the product structure are fixed and the GENERATE button does not exist, as all
additional tabs (Tab B) are ready.

instrument " RAcorual (US10y) USD Callable Swap

iNutio nal 10,000,000

:Fosit:on Structured Pay / Floating Receive -

amn®

?enod W40512 [ - 20290572 B

| G | Following

Amartization

Lancellation

posr

Payoff Pattern
Accrual

Redemption
Switching

[ Jowa

3. Confirm the product details.
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3.2.1.2 Open

1. To view a pre-registered product:

# Click the Open icon to open the Product-Open Pop-up window.

* There are three methods to open a product: 1) by selecting the product from Product Categories,

2) by selecting from Instrument Categories and 3) by running a Quick search.

1) From the Product tab, select through the applicable product categories and double-click the

Ry
- R
I‘ Product Ca.egories - Mo Linked Products -
“ L] Itatriment Statut Oerer 1=
o 780 [US0128281926] USA, Mote 2% 15feb2025 10V Enable Traderi(Symmily  US.
1 779 |USS12828)926] USA 05% 3Tmar2017 2V Enable Trader1iSym1) us.
777 [USS12BRBWK2Z] USA Note FRI 31jan2016 27 Enable Trader1SymT)  US:
776 |USS12796FX26] USA, Bilis i%m‘w" ..‘:,w Enable Trader!(Sym1)  US.
765 KB CMS Spread ngeg&mal 0‘ Enable Trader1(Sym1) SRL
760 KB KRWZero Coupongallable % Enable Trader1Gym1) KR
756 IS 10006 - = Enable TraderiSym1)  GB
ALL 729 STRSwap 00002-Buyw N Enable Tradeel(Sym1)  SAI
2RAcarual Swap 708 Korea Fixed Coupon ’nd .0 Enabibe Trader1Bym1)  Ken
BRAcerual (D91 USLIEIm) KRW Swap 896 Asset Peformance Coupchr g u » »* Enable Trader1Bym1)  Ass
DRAcorual (O 1d USLIESm) KRW Zero Swap 588 ' ELE 10005-5wap Enable Trader)(Sym1)  Stel
DRAcorual (KRI0Y JP10y) KRW Zero Swap 563 ELS 10005 Enable Traderi(Sym1)  Ste
DSRAcrual (KR Oy-US10y,C0S1d) KRW Swap 582 DLS 0000) Enable Trader1Sym1)  Bor
DS RAcerual (KATOy-US 10y KR10w-EL 1 Dy} FF KRW Swap 576 ELS 10011 Enable Tradeci(Sym1)  Stel
DSRAccrual (K1 BSy-K A3y K TBSy) KW Swap 528  |RSwap 10008 Enabile Trader)(Sym1)  D5E
D5RAcerual (US30y-2y,U510y) USD Swap 494 RO 100045 Enable Trader1(Sym1) S5t
DSRAcrual {LUIS30y-2y USLIBIm) USD Swap 493 RO 10003 Enable Traderi(Sym1)  Cap
EQ DRAcousl (EURD STOXX 50. UISLIE3m) USD Swap = 492" RO 10002 Enatile Teaderi Bym1) Eﬂ
[T e

desired product from the list on the right.

2) For the list of instrument categories, first select the Instrument tab. Select through the

applicable instrument categories and double-click the desired product from the list on the right.

Vanilla Floater

Floater

Custom Floatsr
Acerua)

Accrual Floater
Custom Accrual

Volanfity

Combination

Products

d Ingerument
[KR310214G481] KDSB, 1912702
[KR3102145481] KDE, 16/11/24
[KR310213G4A4] KDE, 15/10/29
[KRS56203GAAS] KDB, 1571017
[KRE515381335] DAESHIM SEC, USLIBIm 2803727
[KRES15382366] DAESHIN SEC, USLIEIm 28/06/28
[KR380601K414] EX-IMPORT BANK KOREA, USLIE3m-+63 17/0
[KR280801G479] ECIMPORT BANK KOREA, USLIE3Im-+55 17/0
[USS1 2628WK22] USA, Note FRN 31jan2016 2Y
FRN 00001-Buy
STREond 00001-Buy )
713 STRBoge R0 Sell * ¥
gpdoorsen s
|Rf|u5: 10001
DLBg0003
“’
M .

&

£
0..-‘$

*

Ownier
Trader1(Symi)
Trader](Sym1)
Trader1(Sym1)}
Trader1Symi)
Trader Sym1)
Trader1 [Sym1)
Trader Sym1)
Trader1{Sym1)
Trader1(Sym1)
Trader] (Sym1)
Trader1 Sym1)
Trader1Symi)
Trader][Sym1)

Trader1Sym1)

POSect
Product
Product
Praduct
Product
Produce
Product
Product
Produtt
Product
Product
Product
Producx
Produet

Product
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3) From the Quick tab, enter a keyword included in the product name and click SEARCH. Double-

click on the desired product from the search results that appear on the right.

-

N -
Product Inurum!wt m -
I | | L -
.
A 1Rs .
‘ ‘e .
*HACHA : Product- Nidingy g » ®
Enable GB
Enable ust
.
o525 fiSwap 10003 8 Enable DS|
-
Bag2 iSwap 10008 = Enable RA¢
. L4
3 < L4 J51
!;; RS o us
. *
452 Y g ® usk
451 Enable K
450 Enable KR
449 KRy
438 usH
437 ;¥
435 DS
434 (RSwap 10007 DR
433 |RSwap 10006 S
432 |RSwap 10003 A
430 [RSwap 1 R
429 |[RSwap 10002 Fis
390 [RSwap 10001 Enable TraderiGym1)  RAED
<] > ]

2. The term sheet of the selected product appears.
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3.2.1.3 Save As (New Product or Instrument)

1. Input the details of the product to be newly saved.

* The Save As icon is enabled for the product that is opened in the workspace.

Interest Rate Swaps Terms and Conditions
for IRSwap 10009

Strrctured Productas Accual SmapaAccraal (LS10y) USD Swan

Party A Caountar Party

Party B My Company

Position Structured Recelve / Floating Pay
Side & = Structured, Side 8 = Floating

Hational Amaunt S0 20,000,000

Effective Date 2014/05/12

Expiry Date J626/05/14

1f Early Termination Event occurs, the relevant Event Date shall be the Expiry Date.

Business (ay Canventions N Vi

Party B has the right to cancel this transachon without additional cost on any date below the
Canceliation Notdication Term.
1‘ the riuil to cancel this the Larly Event is deemed to have
o e e aa o vl e et
Early Terminmthn Puri Cumran Frospuncy, starting fromm g muding 2015/05/ 13 0 2030,03/ 12 subjuct s & 16 Busnuss
Days Prior notfication

| ir1 s wap 10009

* C(Click the Save As icon and open the Save As New pop-up window. Confirm to save as a product
or instrument.

= Product Contral = @] ®m

omgn Yo, TemsheetTo,
[t —ﬁ:\:_

Interest Rate Swaps Terms and Conditions
for IRSwap 10009

Structured ProductanAcesal SwapBAccrsl [B510y} USD Swap

Party A Counter Party
Party B My Company

Pasition Structured Receive / Flo.
Side A = Structured, Sida

Notional Amount USD 20,000,000 J Enppairsant

Effective Date 2014/05/1
Expiry Date 2029/05/14

If Earty Tarmination Event occurs, the relavant Event Date shal ba the Expiry Date.

Business Day Convention Naw York, Seoul, Following

Cancellation Optioas Party B has the right to cancel this transaction without additional cost on any date below the
Cancellation Notification Term.

1f the right to cancel this transacti , the Early Event is deemed to have
ocourred and this transaction will be Lermlnat:d

Early Termination Peried Coupon Frequency, starting from and induding 2015/05/12 to 2028/05/12 subject to 8 18 Business
Days Prior notification
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# When saving as a product, in the same form as registering a new product, make desired inputs or
revisions and click SAVE.

- = Produsce Contro|
(Sab R et et
(O] 0O B @ a 8 88 8 o
Hew Open ! ot Coerectian Saeeds Save Delete Singbe Scenania Comparison Book Farsm. Decimsl Term3hest T TermShest To
Fricing DOC

Interg
for IR

Instrument Wbwap 1000%

Hational 20,000,000
Structusud P Position Structisied Receive / Floating Pay -
Party A Period
Party &

4TSI @l | 2eeEsn:  m

Q| Fallowing
Position
AMOITEATon

Cancefiation

Notional Ay
oo P
Effoctive D4
Expiry Datd) Payaff Pattern
Accrual
Redemptian
Switching

When saving as an instrument, in the same form as registering a new instrument, make desired
inputs or revisions and click SAVE.

- = Product Control
(N P et et |

EEB...E’I...-IW
Hew  Open

Open Eatit Coareton Delete

otmbia:athmin tonk bt TermSheet Te  Tesmshest To
[y "

Inte Instrument Whwap 10005

for I Notonsl uso - 20000000

il Position Strucured Recervs / Floating Pay -
P - T 3 ;

—— ] I - N =

[resa Hirw orkseou Q| Followng

Position Amormization

Canceflation
Maotional A

Ettoctive 0} 5
Payoff Pattern
Expiry Dat

Accrual

Redemprion
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® The newly saved product/instrument term sheet appears on a new tab as shown below.

Interest Rate Swaps Terms and Conditions
for IRSwap 10009 -1

Structured ProductsiiAccual SwapsiRAccrual (US10y] USD Swap

Party A Counter Party
Party B My Company

Position Structured Receive [ Floating Pay
Side A = Structured, Side B = Floating

Hotignal Amount USD 20,000,000

Effective Date
Expiry Date 2029/05/14
1f Early Termination Event occurs, the relevant Event Date shadl be the Expiry Date,

Business, Day Conventions New York, Seoul, Foowing

Cancellation Options Party B has the right to cancel this transaction without additional cost on any date below the
Cancelistion Notification Term.

1f the right to cancel this ion is ised, the Early Event is deemed to have
occurred and this transaction will be terminated.

Early Termination Period Coupon Frequency, starting from and induding 2015,/05/12 to 2028/05/ 12 subject to a 18 Business
Days Prior notification

Lakulation Peniod Cancehation Notficaton Term
Al 2

A2 2015/04/15 ~ 2016

I (Pl iRswap 100091 %

.
'.... ans®
"tsummnmmamnmnst
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3.2.1.4 Save As New Category

1. Set a new category for a product.
® The Save As New Category icon is enabled for the product that is opened in the workspace.

® (lick the Save As New Category icon and open the Save As New Category pop-up window.

= Product Control

IIr——m
IE'IEIEIIIEIEIIIEEEIUII

Open Edit Cortedtion Saveds Delete Single Seansrio  Comparison Ma’uum Deumal 'll‘uﬂ!!elTn Tnmshld'lo
N:w Emnw

| — oot g Frsting % [ Popott _| =—=-:¢ ,%1

Interest Rate Swaps Terms and Conditions
for IRSwap 10009

Productssfcrual Swap:RAccral (L510y) U

Party A Counter Party
Party 8 My Company
Position Structured Roceive / Floati

Side A = Structured, Side B

Motional Amount USD 20,000,000 B Side A Side B

Effective Date 2014705/

Expiry Date

If Early Termination Event ocours, the relevant Event Date shall be the Expiry Date.

Cancellation Options Party B has the right to cancel this transaction without additional cost on any date below the
Cancallation Notification Term.
If the right to cancel this transaction is exercised, tha Early Redemption Event is deemed to have
occurred and this transaction will be terminated.
Coupon Frequency, starting from and incuding 200 5/05/132 to 2028/0%5/ 12 subject to 3 18 Businass
Days Prior notification

® To save as a different product type, the user may change a Swep to a Note.

® Select from Side A or Side B to be applied to the Note.

@ Side A Side B

2. Input the details of the product to be newly saved.
® Once the new category is selected, the pop-up window for inputting product details is opened.

® Revise inputs and click SAVE.
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3. Confirm new save.

® The newly saved product term sheet appears on a new tab.
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3.2.1.5 Correction

1. The Edit function is applied before the trade and Correction is applied after trade.
2. Changes are made to pre-registered products by the Edit or Correction functions.
3. Apply the Correction function.

® The Correction icon is enabled for the product that is opened in the workspace.

® (lick the Correction icon to open the Correction pop-up window.

& Product Contral e
u—m
Hew Cpen

O'ﬁm Edit Corretion Saveds Delete Single Scenatio  Comparisan !uoﬂ‘uﬁm Drnmul hmﬂw!ﬂo Tc!mih«ﬂu
Nmtatrno'\'

L Produdt L - - u'f'.\'.’-,;‘“e:""“ | Fwert o I.Jtl'fl'.‘." . |

Interest Ra
for IRSwa

Correction

Correction Type
Structured Producte:Aee

| Corrertion Reasnn
Party A
Party B

Pasition

Linked Book Lists [

Hotiopal Amount

Effective Date

Expiry Date

Cancellation Options

® Confirm the product details to correct and enter the reason for making the correction. Click OK to

open the Edit pop-up window.

® Enter or revise the desired inputs. Click SAVE upon completion and the term sheet of the revised

product appears.
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3.2.1.6 Book Param. Pricing

1. The Book Parameter Pricing is the re-pricing of a product that has been traded, using a previously
applied parameter.

2. The Book Param. Pricing icon is enabled for the product that is opened in the workspace.
® (lick the Book Param. Icon to open the Book Param. Pricing pop-up window.
3 Product Cantrol e @ &

Temsheet To  TermSheet To
X POF poc

Interest Rate Swaps Terms and Conditions
for IRSwap 10009

Structured ProductsiAccual SwapnAcorual (US10y) USD Swap

pory R o ]

Party B My Comy

Instrument id
Book IRSwiap 10009

Position Structil g

SideA Y parameterType @ Book Reval. Parameter Evaluation Parametes

{CalcDate wiEn

Notional Amount Evakuation Type Mahd

Effective Date

Expiry Date

1f Early Termination Event occurs, the relevant Event Date shall be the Expiry Date.

Cancellation Options Party B has the right to cancel this transaction without additional cost on any date below the
Cancellation Notification Term.

If the right to cancel this transaction is exercised, the Early Redemption Event is deemed to have
occurred and this transaction will be terminated.

Coupon Frequency, starting from and induding 20150512 to 20028/05/12 subject to a 18 Business

® For the Parameter Type, the Book Reval. Parameter option applies the parameters that were
applied to the book on the Calculation Date for pricing. The Evaluation Parameter option applies

the evaluation parameter of the Calculation Date for pricing.
® Select a past date for the Calculation Date.
® For the Evaluation Type, select MtM (Mark to Market) or Front evaluation parameters.

® Complete all inputs and click OK to view pricing results as shown below.
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it Valus
411245
T IETe
43,5008

~2.257,10338
Par Swap Rate 3ATIZ %
Internat Rate of Return Irvvarraad Bate of Revurn 192335

Vegai$)  Themis) Efefa(f)  EGommotw)  Efammaif)
USDL_IRS._| TERIIE  A0004% o

LRE-1E Y 658 0.0004 F ow
USD_LIBOR, gEa 165301 L L] LA 00057 ~1,138.18 LL]
USDCAP_GFIS_Cuy_MID o o% -anas o o o o 0% aners
TIMEND) o o% a o o 0007 13975 % [

om

0w a on

Caicalation Time : 1015/05/25 162053

P] IRSwap 10009
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3.3 Template

B The Template Tab icons allow the user to create new, edit or delete product registration Templates.
= Register a Template to a specific Product Category (Product Type).

m  Register, edit or delete a Market Group/Product Group within the Product Categories.

3.3.1 Template

Cpen Delete Market Product nma TemSheetTu ‘l‘emlSlseetTo
New Caleg ry Gruph Group Group

Tempiate | Payoft | mu

3.3.1.1 New
1. Select product type.
® (lick the New icon to open the Template — New pop-up window.

® From the list of Template Categories on the left, select the desired Asset Group, Instrument Group
and Payoff Pattern. (Template Categories are identical to the Instrument Categories).

Template Categories - Temp!ates

New Blank

|@system)

176 D_StepDown BXIS4 [@system)
175 D_Motional zero payment_star range i@system
[@system)
@ systam
(@system)
(@system)

[@system)

[@system,

Basket

157 D_SFS DigitalMC (@eystem)
= 156 D_Call (MC) |@aystam)
Periodic Star 188 D_Bull Spresdiic 2 system
154 'D_2Sear UPROur Call {@system)
153 T_2%ar Downdin (@system
151 T_3Star fleverse Convertible (@aystem)
wl 160 T o RS e L ed Ot Calif mcanadRani PR a
o flembati

® Once the list of templates appears on the right, there are two methods to register a new template:

1) through New Blank or 2) by an existing template.
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2. Input product details.

® In the new form (shown below as Tab A), enter the product details. (Same

Instrument section).
3. Fix product detail inputs to the desired Product Type.

® As shown below, the fixed inputs are in gray and cannot be adjusted.

Instrument

Mational KRW -
Position Structured Pay / Floating Receive -
Periad 015082 | - [ 20180802 @
L | Modified Following
e000000c0,,
e Ce.
Amartization o Hid ],
Canceflaticn O QHA - .

Payoff Pattarn o o[t
o rem
Redemption 3, A -
Switching = .

®biya
oo .o
..."'Oooo.-o....onoo-oo.oo"""....

steps as the 3.1.1.1 New

® To fix an input field, press the Ctrl key and the pointer will turn into a pin. Holding down the Ctrl

key, click the desired field(s) to fix. The fixed inputs will turn gray. To cancel fixing, re-click the

input with the pin pointer.

Irstrument e0000,e,
I .

i
| o &
Motional o [Faw ‘? =
.
ion o 7 i w -
Positio 594y g Fge 81 8ating Receive
FPariod 2015405712 m| - | 200505112 [e=]
L | Modified Fallowing
Amartizatian WA ~

Cancellation

Fizating

Payolf Pattern
Fuctmmpion .

Switching .

® The user may fix any field that is not already fixed by the system.

® (lick SAVE to view the term sheet.
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3.3.1.2 Open

1. Find the desired template to open.
® (lick the New icon to open the Template — Open pop-up window.

® There are two methods to open a template: by selecting the template from its category list or by

running a Quick search.

1 .'@m ilale Cwﬁﬂ Templates -
e

B13 Floating Coupon Bonds Trader1(Sym1)
_ 7 b Rk L3 o
+ Fewar@iemd 785 Fosing Coupon Bonds USD TaderiSym)
— 7% USA Fowios Colers Bonds Haderigi
727 SAFloater+RAccrualiUs30y-US2y/USay) FF USD Callable.  Traderi(Sym1)
Vanilla Floater 722 USLIBORSM FRM TraderSym1)
Floater 719 SAFloater + RAccrual (USIDY-US3y/USTy) FF USD Callable  Trader1(Sym1)
Custom Flostsr 716 RAccual FloaterfUSIR2y/USIR30y-2y) Callable KRW Trader ) (Sym1)
Accrusl 711 SRAcenal (KR10y-US10y) USD Trader!(Sym1)
Accrual Floater 460 RAccrunl (US10y) USD Callable Trader ) Gym1)
Custem Accrual 440 RAcoual C091d) Callable KW Trader] (Sym1)
Volatifity 439 RAcorual (COS1d) HoCall KRW Frader! (Sym1)
Cambination - 428 Vaolarility MIN/MAX(KR10y) FF NoCall KRW Trader (Sym1)
way 427 Rarchet Floater (KTBSy) Combi KRW Trader) Sym1)
426 Spread Avearage (KR1Gy-Sy/KTB10y-Sy) Combi MoCall Switc Traderl{Sym1)
425 SRAccrual (KTESy-KRIy/KTE10y-US10y) Combi KRW Traderi(Sym1)
424 SRAcorual (KR1Oy-UIS10y) KRW Trader1(Sym1)
423 Spread Avearage (KTE10y-5¢/CD91d-KTB3m) Combi KRW  Traderi(Sym1)

£33 Sremnd Mesncana GLITMn 300t FE KO S — [+ ]

2. Open the term sheet of the desired template.

® Select the desired template by either of the two methods mentioned above.

Quick.
e
Yo Pe Categories
E Id Temalate Owerver 2]
813 Floating Coupon Bonds Trades1 [Sym1)
808 Callabie BAcerual (USLIESm) Trader1 Sym1)
_ 785 Flosing Coupan Bonds USD TadertSymi)
_ 775 UsA Floating Coupan Bonds HadiriSmD
727 SAFioater+RbcorualiUS30y-USTy/US2y) FF USD Callable Trader1(Sym1)
.. V“"“&"“‘“ 722 USLIBORIM FRH TraderiGym1)
ol 719 SAFloater + RAcorual (US30y-US2y/US2y) FF USD Callable  TraderiiSym)
Custom Floater 716 RAccual FloateniU iRy /USIRI0p-2y) Callable KRW Trader1(Sym1)
Accrasl 711 spge® 3 Mgy usoy Lso Trader1Sym1)
Accrusl Floater 480 ﬁn:ml (US10f8 USD Callable Teadar1Gym?)
Custom Accrual 440 m.:rugl r;ogm Catlable KW Tracher1 Sym1)
Volatiliny 439 RAcon % Be1d) Nocall KRW TraderifSym1)
Combinatian 428 Vaistility MIM/MAXKRI0v) FF NaCsll KRW Temthis 1Sy 1)
+ SwepsQOiems) 427 Ratcher Flsater (KTBSy) Combi KRW TradectSym1)
+ | Seapoorsiemi 426 Soread Avearage (KR1Oy-5y/KTE 10y.57) CombiNoCallSwit TraderiSym1)
425 SRAccrunl (KTBSy-KRIW/KTE10y-UIS10y) Combi KAW Trader1Sym1)
424 SRAccrual (KRN Oy-US10y) KIW Tradet1(Sym1)
423 Speead Avearage (KTE 10y-5y/CO914KTB3m) Combl KRW  Trader1Sym1)
A Ervanedl Asmsrnena BTG T BE WD Tomebas ) Bum u
[ [eawea
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® Select the desired template (double-click or click OK) to view the term sheet.

Ir Notes Terms and Conditions
for RAccrual (US10y) USD Callable

Entwrest Kate::Motas: Accrizsl

Party A Buyer : Counter Party Position
Party & Seller : My Pasition

Posithen Shart
HNotionsl Amount USD 10,000

Effective Date 12
Expiry Date 14
1f Early Termination Event ocours, the relevant Event Date shall be the Expiry Date.

Business Dny Conventhons Mew York, Secul, Following

Cancellation Options Party B has the right to cancel this transaction at the 100.0000% price without additional cost on any
date below the Cancellation Netification Term.

I the right | this 300 i , the Early Event is deemed to have
occurred and this transaction will be terminated.

Early Termination Period Coupon Frequency, starting from and induding 2015/05/12 to 2028/05/ 12 subject to 3 5 Business
Days Prior notification

Caloulation Petiod Cancellaton Netification Term

IT] RAcorial (USTOY) =
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3.3.2 Tools (Product Categories Management)

The Tools Menu allows the user to register, edit or delete Product Categories.

Product Categories are composed of three tiers: Market Group, Product Group, and Product Type.

3.3.3.1 Market Group

1. Click the Market Group icon to open the Market Group pop-up window.

2. Right-click on the list for Edit, New, and Delete options.

Market Group »

Market Group Lists

3. New Market Group
® Right-click and select New to open the New- Market Group pop-up window.

® Enter the Market Group Code (3 characters) and name and click SAVE.

New - Market Group

Market Group

Name

® The Market Group window is updated to display the newly saved Market Group.
4. Edit Market Group
® Right-click and select Edit to open the Market Group — Edit pop-up window.
® The Market Group Code cannot be edited. Enter the Market Group name and click SAVE.

® The Market Group window is updated to display the updated Market Group.
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5. Delete Market Group
® Select the Market Group to delete. Right-click and select Delete.

® Deleting a Market Group is possible only when there are no Product Groups or Product Types

registered in the group.

® The Market Group window is updated the deleted Market Group is not displayed.
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3.3.3.2 Product Group

1. Click the Product Group icon to open the Product Group pop-up window.

2. Right-click on the list for Edit, New, and Delete options.

Product Group

Product Group Lists

Hame Al

s > =

3. New Product Group
® Right-click and select New to open the New - Product Group pop-up window.
® Enter the Product Group Code (3 characters), name, and select Available Instrument Groups.

® The selected Available Instruments Groups will be used to determine the trade type upon entering
the trade. Click SAVE.

Newv - Product Group x

Product Group

Name

Available Instrument Groups Q

Sedected Lists

st
abivih mileest]

4. Edit Product Group
® Steps are identical to the Edit Market Group instructions above.
5. Delete Product Group

® Steps are identical to the Delete Market Group instructions above.
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3.3.3.3 Product Type Registration

1. Click the Product Type icon to open the New — Product Type pop-up window.

New-Product Type

ProductType ||

Template

Market
Product Group i

IFRS Level 3 el

Copy Available

2. A Product Type is registered by adding the name of the product type to a registered template.

3. Click the magnifying glass at each field to select the template to be registered, as well as the Market
Group and Product Group to which the new Product Type will belong.

4. Enter the IFRS Level (1, 2, 3) to be used as the base price when processing trades.

5. In the Copy Available field, select the Product Types to be connected to when applying the Save As

New Categories function to a product.
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Chapter 4. Market Data Information & Configuration Setting

4.1 Market Information

m The Market Information menu provides market data including the base asset price, credit, FX, etc. as well

as historical volatility and time-series analysis of correlation coefficients, etc.

Link

Market History

Market Data Analysis

* Underlying
* Historical Volatility
« Correlation Coefficient

Function

View historical market data

Market Shape

* Rate Curve

* Volatility Curve

* GARCH Volatility

* Dividend Table

* Custody Cost Table

¢ Credit Curve

Market data analysis

Market Calculation

* Historical Volatility

* GARCH Volatility

« Correlation Coefficient
* Interpolation Rate

* Mean Reversion

* Default Rate

Volatility and other computations

Market Change

* Underlying Instrument
* Rate Curve

* Cap Volatility

* Swaption Volatility

* Volatility Surface

* CDS Curve

Net change comparison analysis
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4.1.1 Market History

= Select [SSQ Task Panel] » [Market Information] B [Market History]

ﬁwmm —— o0 =

Underlying Hlstorical COI‘I‘
Coeff,

4.1.1.1 Underlying

1. Click the Underlying icon to open the Market Data Analysis Parameter pop-up window.
2. From the Analysis Object drop down menu, select from Underlying Assets, Rate Curves, Volatility
Curves, or CDS Curves and click the magnifying glass (search button). The Search — Analysis Item

window appears. Select the desired item to analyze.

3. Enter or select the start and end dates to apply the analysis and click OK.

Market Data Analysis Parameter
Analysis Object Underlying Assets vFQ :._.. ...........................................................
Underlying Assets e '..::." .
Pate Curves s ..., Click the magnifying glass to select :
. » '
Valatility Curves . : the item for analysis.
Cds Curves E .
Analysis Term [2015/02/09 Y| ~ [2015/02/09 » :gj|

L]
~
! e =
L]
»
L]
L]
L)

Search - Analysis ltem

® & & & & @

AUD  SEP/ABX 200 Inddx,
*
EUR CACmfrﬁ:x‘ CAC INDEX Equity=Stock Index

s

USD  NASDAQ u_crnnosue Index CCMP INDEX Equity=Stock Index v |

Selec:ed Llsts

AUD  S&P/ASX 200 Index AS51 INDEX:152 Equity=Stock Index
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4. The analysis results for the selected item appear as shown below.

v e g

339840 -K

v
e
ey

Pi—
EEssssFEsEssEsEssssssdsssssssEsssssshsssssssEsssEss Crsssssdssnunnng

Roll the pointer over the legend to highlight the desired line.

5. You may also see the chart values by text.

Results may also be displayed in text/numerical form.

Markat History

Underlyin, Historical Corr.
paee Volatility Coeff.

Market Data Analysis = “POSCO" “2014/08/01~-2014/08/30

2004/08/01 337,500 340,000 335000 340,000
2014/08/04 336,500 326500 336000
2014/08/'05 334,500 322500 3?1‘1.
2014/08/06 325,500 3zssoo 32§
2004/08°07 329000 321,000 322
TR sisso0 322 Click the text-view button to see the data values and click
2014/08/11 3zzs00 32{ . .

sme00 523 @gain for the chart-view.

323500 320
2014/08/14 327,500 33?:

aa1a/ueiye AR50 33:............................................................................................
201450819 330,500 337.000

2014/08720 336,000 345,000

20140831 335,000 337,500

Zorasoesas 3ISJ00 341000

20140025 336,000 343000

20140826 A 338,000

201408727 ¥ 333,000

20140828 332,000

201408729 330,000

Market History
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4.1.1.2 Historical Volatility

1. Click the Historical Volatility icon to open the Historical Volatility Analysis Parameter pop-up window.
2. Click the Analysis Object search button and select the desired item for analysis.
3. Enter or select the start and end dates to apply the analysis and click OK.

4. In the Analysis Historical Volatility field, right-click the blank section under the labelled cells and select
Add Row.

5. Enter analysis conditions in the new row and click OK.

Analysis Object E

Underlylng MName

oy

Analysis Term [2mameio1 9| ~ [2014/08/30 19| []  Price Analysis
Analysis His. Vol. Volatility Type RefTerm Lambda Reference Price
M1 | Historical Volatility - |

Historical Volatility

EWMA Volatility

His/EWMA Average Volatility
Haouse Volatility (CAPM)

6. The analysis results for the selected item appear as below.

= Market Data i - i L= [ 0 ]
£ ﬁ 3

Markat History

Und. Historical Corr.
Ao Valatility Coeti.

Historical Volatility Analysis = "2014/08/01~2014/08/307

Clese{Lambda: 0.900000)
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7. Results may also be displayed in text/numerical form.

= Market Data C=rrhon

Historical Volartility Analysis = "2014/08/01-~2014/08/30" (™ 4]
2014/02/01 32.5786056652741 % -_““-- .“.
.® 0
2014/08/04 32.5774100362086 % .-""“ .".
............................................... wst® Atansnnnnnnnng

2014/08/05 32.5485165313968 %

kb onbais bl o Click the text-view button to see the data values and
20714/08/07 32.6383370372494 %

S R e i click again for the chart-view.
2014/08/11 32.6255318545707 % :
2014/08712 32.63272B6584356 % e

2014/08/13 32.8585146588907 %

2014/08/14 33.5296168740923 %
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4.1.1.3 Correlation Coefficient

1. Click the Correl.Coeff icon to open the Historical Corr.Coeff. Analysis Parameter pop-up window.

2. Click the magnifying glass (search button) beside the Analysis Object field and select the desired item
for analysis.

3. Enter or select the analysis start and end dates.

4. In the Analysis Corr.Coeff. field, right-click the blank section under the labelled cells and select Add
Row.

5. Enter analysis conditions in the new row and click OK.

Historic aff. Analysis Parameter

Analysis Object Q

Symbol Namel Class1 Name2 _.._

Click the magnifying glass to select the item
for analysis.

Analysis Term [2005/0209 18] ~ (2015/02/09 % [] Price Analysis

Analysis Corr.Coeff, Corr. Coeff. Type RefTerm

M Histarical CarrCoeff v|

Historical CorrCoeff
EWMA CarrCoeff

6. Results may also be displayed in text/numerical form.
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4.1.2 Market Change

4.1.2.1 Underlying Instrument

1. The Market Change menu contains the Underlying Instrument, Rate Curve, Cap Volatility, Swaption
Volatility, Volatility Surface, and CDS Curve icons. As user instructions for all six are the same, below is
a demonstration of Underlying Instrument icon only.

2. Click the Underlying Instrument icon to open the Underlying Price #1 tab. (The number increases as

more are opened).

)5 Marke - oWl
Market Change
“- ...’
B

Underlying « Rate Swaption  Volatil CDs
!mtlu:!“eng .:Cum vola'iltllﬂy Surfu':y Curve

0

i
Volatility

Swaption  Volatill D5
Wolatilsty i Curve
Change

Market Change =
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3. The analysis results appear in the tab as shown below.

Market Data View = Underlying Instruments Price @Bac
Changeis)  Change  Pre Price High Low Base  Price Type Class

AUD S&P/ASX 200 Index 56585 05093 % 28873 5629827 56585 56175 5629827 Close Price  Equity=Stock Indices ASS1INDEX:1S2 t

EUR CAC 40 Index 437833 -0032% -14 437973 440322 437332 437973 ClosePrice  Equity=Stock Indices CAC INDEX t

USD NASDAQ Composite Index 4598.188 03512% 17917 4580271 4598638 4576805 4580271 ClosePrice  Equity=Stock Indices CUMP INDEX {

USD Deklar Index 82992 02949 % 0284 B2748 83039 82753 82748 CosePrice  Equity=Stock Indices DXY INDEX:149

4. To delete results, click the g exit button.
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4.2 Underlying Setting

= Managed through the Underlying Setting are: Stock, Commodity, Rate Index, Currency Pair, and Reference
Asset. The user is able to apply search, register, revise, and delete functions to each Underlying type.

= All users may apply the Underlying Setting. However, the revise and delete functions may only be applied

to the user's own registered Underlying Setting.

m The Underlying Setting is further divided in Underlying Group 2 for more detailed Underlying Settings as

outlined in the table below.

Underlying Group 1 Underlying Group 2 Details
« Stock
* Stock Index

Stock
* ETF

¢ Stock Basket

» Commodity

Commodity )

e Commodity Index
Rate Index * Rate Index
Currency * Currency Pair
Reference Asset " Single

* Basket
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4.2.1 Underlying Setting

4211 Stock - Registration
1. Select [Stock] » [New] » [Stock]

2. The Stock Underlying is composed of Stock, Stock Index, ETF, and Stock Basket as shown in the four
tabs below. Select the desired underlying to register. (This manual outlines steps for registering the

Stock Underlying.)

= B

#

s Underlying Setting

*
Y awstock

Equity::Stock

Market Data

Share Outstanding

FaceValue

Calendar

Decimal Places

Description

Logging Info

3. Click the magnifying glass (search button) beside the Market Data field.

Search-Market Data (5

I I I |
KRW Solacia { KRX
KRW Ewer Techno KRX
KRW Hansaol Intic KRX
KRV KIH KRX
KRW HISTEEL KRX
KRW INFIMITT Healthcare KRX
KRW RORZE KRX
KRW KDHC KRX
KRW UAELE KRX
KRW KRX
KRW A-Tech KRX
KRW LOTTE Himart KRX
CANCEL
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4. Select the desired Market Data and click OK to view details such as the Stock Name, Market Data, and

Face Value.

5. Enter required inputs as shown below

Mew - Underlying Instruments = Stocks

Stock Index  ETF  Stock Basket

Stock KRW Dongwon KR7002580008
Equity::Stock
-------
Market Data KRV Dongwon | | @, kr7002580008
______
L 4,714,788 | [share Outstanding
______
,.Im
KRX 1 |
T
FaceValue L s000| |
______
Calendar [ Q

Decimal Places

Description | ‘

Logging Info | ‘

6. Market data will be filled in automatically and may be adjusted by the user. If the required market

data has not been registered previously, fields appear empty and are manually entered by the user.

7. Click SAVE & NEW (save current registration and begin new) or SAVE & CLOSE (save current

registration and exit) to complete the underlying registration.

8. Please note: for fields with a magnifying glass (search button), the user must make a selection

through the search.
9. The Logging Info field indicates the registration date and registering user.

10. The instructions for the Underlying Setting of the Stock Index and ETF are the same as the Stock
Underlying Setting as demonstrated. The Stock Basket Underlying Setting is outlined below.
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4.2.1.2 Stock Basket - Registration

1. Select [Stock] » [New] P [Stock Basket]

New - Underlying Instrument

Stock Stock Index

Basket IndexType 1
Base Date
Calendar

@

d Base Price Ratio(26)

Description | |

Logging Info | |

e | secos 1|

2. In the case that the Stock Basket includes underlying assets of more than one currency, a
representative currency must be selected, as the Basket Index computation can only run with a single

currency.
3. The Stock Basket Code is set as desired by the user.

4. Click the magnifying glass (search button) to view the list of underlying assets for building the stock
basket.

5. Double-click the desired underlying assets. They will appear under Selected Lists as shown below and

click OK.
Coy Mame d FaceValue Underlying Class u
KRW Ch=t= 2 _BASKET BSK-KAL Equity-Stock
KRW NHN_BASKET BSK-NHN Equity-Stock
KRW 22| =& _BASKET BSK-WOORIFINANC Equity=Stock

KRW CHIMNA OCEAM 1.00 Equity:Stock

KRW KR MOTORS 50000 Equity:Stock

KRW Oi2| st A 50000 Equity=Stock

KRW CHotE2 Equity=Stock

KRW At Equity=Stock

KRW CH 2 M Equity:Stock
iSelected Lists B —————
1 Coy Mame d FaceValue Underlying Class 1
| e CHalare Equity=Stack :
1 KRW [fstE2 Equity:=Stack 1
1 KRW S Equity:Stock :
=

e _ T T T ———
TRCET T
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6. Enter or adjust values in the Base Price and Ratio cells and click the Save to complete the Stock

Basket registration.

Underlying Instrument

Stock Stock Index ETF Sto

Stock Basket | KRW v| | | |

B -

Basket IndexType

Equity::Stock Basket

Base Date DecimalPlaces [ 0]
Calendar | l a
| SumMStock Price * Ratiofza)) -]

n
1
1
U1 CH 222t KR7000210005 1 88,300 % I
1
Uz OEE2 KR70001 20006 : 158500 % 1
U3 =4k KR7000150003 : 117,000 % :
M 1
N - -
Description | |
Logging Info [ |
e e e -
| cances |
L I
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4.2.2 Underlying Setting - Open

B The user is able to search and open and view five types of details on Underlying Setting.

1. Select [Stock] P [Open]

”
-
“ Edit Delete a%ﬁut

_ﬂ_

Source Code AliasSymbol) Owner Descriptions
HAMKOOK TIRE BASKET BSK-HAMNKOOKTIRE  Equity = Stock BSK-HANKCOKTIRE  ESK-HANKOOKTI Symi
BORZMO| T _BASKET BSK-HUNDAIHYSCO Equity = Stodk BSK-HUNDAIHYSCO BSK-HUNDAIHYS Sym)
CESE & _BASKET BSK-KAL Equity = Steck BSK-KAL BSK-KAL Sym1
NHN_BASKET BSK-NHMN Equity = Stock BSK-NHN BSK-MHN Symi
ST E_BASKET BEK-WOORIFINANCE Equity =Stock BSK-WOORIFIMANCE BSK-WOORIFINAM Sym)
CHINA OCEAN HEDOO00050325 Equity = Stock
KR MOTORS KRFO00040006 Equity = Stock
o =0 KR O00060004:17 Equity = 5tock
L KRPG001 20006 Equity = Stock
KR70001 50003 Equity = Stock
KRIOOOZ 10005 Equity = Stock

HKO000050325 ACO0S0 Sym1
KR7000040006 ADODO40 Sym1
KRFO00060003 ADDDOSD Sym1 Mersitz Insurance
KR70001 20006 Sym1
KR70001 50003 Sym1

§gEgag

KRZ000210005 2 Sym1

g Mg 1007 Discrete Dividend Amount Sym1

HIE W ENTEH O 999999 Conelation Cosfficient Manix Sym! WOE S4ENSHOG

i &l S H) 1036 Fixing Vol Sym1

KRW YuyuPhsrma KRTOO0220004 Equity =Stock KRX KRT000220004
- KR SBSEOMES0IE  KRO00Z40002 Equiity = Stock  KRX KR7000240002
- Kaw 7| opxt KRI000270009 Equity = Stock  KRX KR7O00270009

Equity

Eauiny = Steeck fndex

USE  IPMergen LIG Castommisrd Moead Indes (V) SMCUATRA INDER  Eguity = Stock Indax BACINTEA WIS

TWO  Twiwais W d inibes | 1w Eauity = Seock Indes oW

HKD  MARG $E0G CHINA ENTERPRISES IDRX LHSCE Eauiey = Stock Index LHEEE

HKD sl s

KW KCSTAI Suar bisdes KOSTAR INCEX
WEISOALD INOEX

KonPEa MO

KON NDER

Brmail B IBCH IMDEX

HIKaED {Haza Enpuity + Stk Index Archlyze Mirkat Dace
SAIALE 300 e A851IMDEXNS3  Bruiny = Saock Index Anakyze Historical Volatility

Ko 300 lnnt Eauiny £ Seock Index N -
Anatyze Corelation Coefficient

BRarghas Campstits livdes 155EC Fawity = Suiech Indes

HETRA G 30 RN LGDAR Eauity = Stock lndex Analyze GARCH Volatility

AR IHUEX%7 Bepuiny = Stech Inses

CAL BIDax Buiny © Stock Index Calculate Historical Violanifiny

1FTSE Fuiey = Stach Indes ~ B
[ S Caleulars Correlation Cosfficient

Eiuiny = Seeck Index

Export to Excel

Choose Grid Fields
Save Grid Configuration
Reser Grid Configuration
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Cell label Description
Cey Currency Code

Name Underlying Name

Code Country Code

Class Underlying Hierarchy

Source Source of Market Data

MDCode Market Data Code

Alias(Symbol) Short Code

Descriptions Reference

3. Right-click and select Edit to open the Edit pop-up window and view the details.

Doliyr Index XY INDEX1 45 Equity = Stodk index DY INDEX . Sym1 *“‘

Pthsigan LIG Custamized Mozale Index KRA) MCIMZRA INOER Equity < Stock Index IACUZRA INDEX ¥ Symis &alyze Market Data
Taiwan Weighted index ] Equity = Stock Index Wi Symi
.
HABIG SENG CHifiA ENTERPRISES INDEX (HECE Equity = Stock Index Symi
-
>

] sl il
WOSTAR Star index VOSTARIMDEX  Equity = Stodk Indes KOSTAR INDEX Symy® Analyre GARCH Volatiliy

o
*| aAnatyze Histoncal Volatifity
f Anslyze Conrelation Coefficent

*
KOSDAD Compesine indes KOSDAD HDEX Equity = Stock Index WOEDAD IMDEX ‘*5‘" Caleulate Historical Volanility

.
KOISPISD Irdes WISPISEIMOEX  Equity = Stock Index RBRONOEX. g8 *" sym Calculate Comelstion Coefident
KEEP100 Iriden KOSHI00 MDY Equity = Stodk Index K-:gw;khf:x Symi

KOS index WOSPMOEX  Equity = Stock Index RIS Syl AR

Branil Bovespa Index 180V INDEX Equsty = Stock Index .’ IBOV INDEX Symi = Choose Grid Fields
MINKE! 225 INDEX Ih2zs Equity = Seock Index: 0’ NS ¥ 5 Save Gnd Configuraticn
SEPYASK 200 Index 551 INDEX152 Eqm:kmha:' ASST INDEX K551 IMDEX 3 % oxet Grid Configuration
Liet Egquity = Seock Index L
mposits Index LSSEC Equity = Stock r:m 155EC

Stack Index HKD Hsl
Equity::Stock Index

Market Data |-HKD i

|Ta_man Stock Exchange
I

|Seoul

Decimal Places

Description

Logging Info
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4.2.3 Underlying Setting - Edit

m Use the search function to open the desired underlying asset to edit. The edit function is only possible

for the assets registered by the user that is logged in.
1. Select [Stock] » [Open]

2. Select and right-click the desired underlying asset and click Edit.

ymbol)  Owner

KRW HARKOOK TIRE BASKET BSK-HAMKOOKTIRE  Equity = Stock ESK-HANMKOOKTIRE  BSK-HAMKOOKTI Symi
KRW L5t 0[2F_BASKET BSK-HUNDAIHYSCO  Equity = Stock BSK-HUMDAIHYSCO BSK-HUNDAIHYS Sym1
KR Cf 5t 2 BASKET BSK-KAL Equity=Stacke  BSKKAL  RSKKAL Sym1
KRW MHN_BASKET BSK-NHN Equiny Her HM Sym1
o
KRW 22| S & _BASKET BSK-WOOCRIFINANCE Equity i 'CORIFIMAP Sym1
KRW CHIMA OCEAN HKo000050325 Equi Deete [0S0 Sym1
KRW KR MOTCRS KR7000040006 Equity Analyze Market Data 040 Sym1
KRW o 2| =51 R) KR7000060004:17 Equity #Analyze Historical Volatility 060 Sym1 Meritz Insurance
KRW Cfot=E2 KR70001200606 Equity Analyze Correlation Coefficient 20 Sym1
KRW S KR700015000% Eauit) Analyze GARCH Volatility 50 Sym1
& KRw chalars KR7000210005 Equity = 10 Sym1
Calculate Historical Volanlity
. . . Calculate Correlation Coefficient
CHEAD 1007 Discrete Dividend Amount
B2 MTHHSH0|S 999999 Correlation Coefficient Matrix | Export to Excel
CH 2 ATOLHY) 1036 Fixing Yol Choose Grid Fields
KR YuyuPharma KR7000220004 Equity saye Grid Configuration P20 Sym1
® KRW TZECYZEVE  KR7000240002 Equity - pekericrid Configursmion pao Sym1
& Kew 7| opst KR7000270009 Equity = Stock KRX RE7000270009 Too0270 Sym1 ]

Stock Index ETF  Stock Basket

Stack KRW  |CHSHErZ_BASKET BSK-KAL
Equity::Stock
Market Data [KRW CHEHEH Z_BASKET | o BskkaL

| shareousandng
| |

| Taiwan Stock Exchange |

Face Value —

Calendar [KRx | a

Decimal Places |:|

Description | |

Logging Info [2014/09/05 201318 - rsjeon |

B R

4. Revise inputs and click SAVE.
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4.2.4 Underlying Setting - Delete

m Use the search function to open the desired underlying asset to delete. The delete function is only

possible for the assets registered by the user that is logged in.
1. Select [Stock] » [Open]

2. Select and right-click the desired underlying asset and click Delete.

=)

P
dJ -
e

Open Refresh Adj.Stock

Price

Stock Stock Price

W ETS Code il Source MDCode Alizs{Symbal) Owner
HANKOOK TIRE BASKET — BSK-HANKOOKTIRE  Equity = Stock BSK-HAMKOOKTIRE  BSK-HANKOOKT! Sym1
BHCESI0| AT BASKET  BSK-HUNDAIHYSCO EquitysSs—-—— DOl UUMNAUECA sew U DAIHYS Sym]
Mewy
Ch3H ST BASKET BSK-KAL Equity=} ! Sym1
NHN_BASKEI' BSK_”H” Equ-lty: IIEEJEl.lll.lll.lll.lll.lll.. Sy-l-r”
Delete :
23|38 BASKET BSK-WOORIFINANCE Equity * he m  m = SORIFINAN Sym1
CHINA OCEAN HK00000S0325 Equity = Analyze Market Data Sym1
KR MOTGRS KR7D0D0400D6 Equity » { Analyze Historical Volatility Sym1
KR7000060004:17  Equiry =4 Analyze Comelation Coefficient Sym1

KR7000120006 Equity =} Analyze GARCH Volatility Sym1
KR7000150003 Equ'n:y i

A o Sym1
Calculate Histarical Volatility 0

KR7000210005 Equity »
Y leulate Correlation Coefficient

Class o

O 2 b 1007 Discrete Dividend Amount Sy

Sym1

Export to Excel

H7rE MEHH0|E 999999 Corelation Coeficient Matrix Syl Choose Grid Fields
[« [ Save Grid Configuration
Reset Grid Configuration

Equity x

3. The deleted Underlying Setting no longer appears on the list.
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4.2.5 Underlying Setting — Other Functions

= Running the Market Information/Analysis functions directly from the Underlying Setting.

1. Market Data analysis options are available from the Underlying Setting page. Right-click the desired

underlying asset to view analysis options.

Y
E‘E.
Open

Refresh MNew Edit Delete Adj.Stock
Price

Stock Stock Price

Name Code Class MDCode Alias{Symbaol) Cwner Des
HAMKCOOK TIRE BASKET BSK-HAMKOCKTIRE Equity = Stock BSK-HAMKOOKTIRE BSK-HAMKOCKT! Symi

=LOSH0|2T BPASKET BSK-HUNDAIHYSCO - Equip——"~———— belennunslsson. ool HUNDAIHYS: Symid
= Tlew
iS5 BASKET BSK-KAL Equi KAL Sym1
Edit
MHM_BASKET BSK-THM Egui FMHE Sym1
Delets
L E| S & _BASKET BSK-WOORIFINANCE Eqyj \gﬁoRIFINN Sym1

Analyze Historical Volatility )D;O

aanmazdd
KR MOTORS s _ISBZW‘" “_,a

KE."""""""""""“ 41:....:” Eit Analyze Correlation Coefficient )D}B
.

CHINA DCEAN HK0000050325 Ev’fu Analyze Market Data poko Sym1
25
E

Sym
Sym1

«t Analysis List ED:J'I Analyze GARCH Volatility 31%0 Sym1
i 01Fo Symi

E+' Calculate Historical Volatility

= & QOptions for analysis RN ajcutate Comrelation Coefficient HIB i

CE S AHOHIEE Export to Excel

EHIME ATAEHIOE 999999 Correlation Coeffidient Matrix| Choose Grid Fields

[« [ Save Grid Configuration

Reset Grid Configuration

Equity

2. Select the desired analysis option to run.
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m  Export Data to Excel

1. Open and select the desired Underlying Setting. Right-click and select Export to Excel. The data will

open in Excel as shown below.

Edit ‘Delete Adj.Stock
Price

Stock Price

d Class MDCode Alias{Symbol)|
GT KR7083660001 Equity = Stock KR7083660001 AD83660
gIorE | KR7139480008 A135480
Hansol Artone Paper o KR7007 120002 AQOTI190

A EFO| O] KR7002350007 App23s0

ECOPRO KR7 086520004 ADBE5I0
Analyze Market Data
KPM TECH KR7042040006 Apaz0ac
Analyze Historical Volatility
KOAS KR7071950000 ADT1950
Analyze Correlation Coefficient
KODI-5 — KR7080530002 ApBOS30
DHNP Anslyze GARCH Volatility

KR7054670005 ADS4670

ISU ABXIS Calculate Historical Volatility KR7086850001 Apesszi
ACCURIS e el e i i o e o e e e KR7048460000 Apas4s0

YuyuPharma KRZC00220004 ADCO220

Export to Excel
15 DONGSED KR7010780005 A010780

o g e e
Lhgose Grid Fields

GemTech » KR7 041590007 AC41590
Sawe Grid Configuration =
MECTIS - KR7085910:008 AD85910
Rese# Grid Configuration

INTERGIS Y KR7 129260006 A129260

.
ISE Commerce KR?G&DBM}' Equity = Stock KR7 069920007 ADEZ920

IRl = =2 =omacoe sx s 3= =7 andle  Acchs c@=® 8
=y . = " o
I3 L. T if ¥ - W 5T A
#9067 0 % x- e B2 - R T S T L BT e T £ 2
FEURE @ i L 2a = A By ] :Qiﬁ,_ ; | F::, o
Al0 __~ £=:| Equity - ETF e S el 3 = =
H.?JJJ’ e T o 1 E it =] T H i | 3 iy
1 Equlty Stock Basket E
(=] Him T
KRT071950000
Eﬂus}m& 10008 Sumt -
|SHOIan 100% o 5 o
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®  Choose Grid Fields (Customize columns to view.)

Stock
Open Refresh ‘ Mew Edit Delete Adj.Stock
Price
Stock Stock Price

Un-check labels to hide columns from view.

ass
ABP [ uity = Stock.
ACCURIS Lity = Stock

AD Motars uity = Stock

Aimhigh : ity = Stock
Analyze Market Dara

AIRPARK
AlS

uity = Stock
Analyze Historical Volatility ity ik

Analyze Correlation Coefficient

AMNAPASS uity » Stock

AVISTA Analyze GARCH Valariliny ity = Stock

BARUM *

Calculate Historical Volatility ity = 5“"."0

Ao Calculate Correlation Coefficient pory :St'.*k

EIOMNEER uity:St#ck

Expaort to Excel

EohaeBrew IlIIIIIIIIIIIIIIIIIIIIII-|it‘y'-£tnck
"3

ES Finandial Group : Choose Grid Fields Wity = Stock

BT TagasEAABARAASN SIS RSN NN

uity = Stock

=n

EE NSNS NN EEEEEEENEEEN
AD32040

C&5 ASSET MANAGEMEN, Reset Grid Configuration uity = Stack R KR7032040008

CammSys KR70501 10006 Equity = Stock KRX KR70501 10006 AD50110

= Save Grid Configuration (Format cells)

e Format the cells of the selection (order, width, etc.)

¢ Format as desired and click Save Grid Configuration to fix for future viewing.

m  The Reset Grid Configuration reverts any cell formatting to original settings.
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4.3 Curve Setting

Managed through the Curve Setting are: Rate Curve, Volatility Curve, Correlation Matrix, Dividend Table,
Credit Curve, Credit Table, and FX Point. The user is able to apply search, register, revise, and delete

functions to each curve type.

All users may apply the Curve Setting. However, the revise and delete functions may only be applied to

the user’s own registered Curve Setting.

Curve types are further divided in Group 2 for more detailed Curve Settings as outlined in the table

below.
Money Market Rate Curve Money Market Rate Curve sourced from data vendors
Swap Rate Curve Swap Rate Curve sourced from data vendors
. Swap Rate Curve composed of several Swap Rate Curves
Synthetic Swap Rate Curve ) .
with a new term and maturity
Bond Yield Bond Yields of the same type sourced from data vendors
i Market Data Curve composed of user-set interest rates as
Rate Curve | Market Composite Curve .
well as interest rate curves sourced from data vendors
Interest Rate Curve composed of user-set interest rates
Entry Composite Curve only, unassociated with market rates (continuous updating
of rates required)
Future Composite Curve Composite Curve composed of national Futures rates
) Spread Curve of the Interest Rate Curves sourced from
Spread Composite Curve
data vendors.
Market Volatility Curve Volatility Curve sourced from data vendors
Volatility
Volatility Curve composed of user-set volatility data only,
Curve Internal Volatility Curve y ) Y y
unassociated with market data
Correlation Matrix Correlation Coefficients of various Underlying Assets
. Stock Dividend Tables (periodic dividends, continuous
Dividend Dividend Tables . .
dividends, dividend return rate, etc.)
Table
Custody Cost Tables Carry Cost of (mainly) commodity-based products
CDS Curve Credit Spread Curve sourced from data vendors
) Credit Spread Curve composed of risk-free interest rate
Synthetic CDS Curve
Credit curves.
Curve -
Credit Spread Curve composed of user-set spreads only,
Entry CDS Curve unassociated with market rates (continuous updating of
rates required)
Credit Recovery Rate Table Credit-related Recovery Rate Table
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Table Factor Correlation Non-payment Correlation Coefficient Table of Reference

Coefficient Table Assets
Market FX Point FX Point sourced from data vendors
FX Point User-set FX Point, unassociated with market FX Point

Internal FX Point

(continuous updating of rates required)
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4.3.1 Rate Curve

4.3.1.1 Rate Curve - Open

1. Select [Rate Curve] » [Open]

Coy Flame Matunty Class Rate Data Sect
CAD  CAD_BMYTM_Reuters_Mid_pm3 1430 2Y3YAYsSY.7Y10Y20Y30Y Bond Yield=CP  Market Rate{Yisid)
INR INR_BMYTM _Reuters_Mid_pm3 1441 1¥2¥3Y4YSYEYTYBYSY10Y1112Y,13Y14Y,15Y,19Y24Y30Y Bond Yield-CP Market Rate{Yield)

USD  USD_BMYTM_Reuters_Mid_pm3 1466 2Y3Y5Y7Y10Y30Y Bond Yield=CP Market Rate(Yield)

Curves{Rate Curves) x

Cell label Description

Currency Code
Name User Curve Name
ID System-generated Code ID
Maturity Maturity
Class Curve Class Hierarchy
Rate Data Sect Interest Rate Data Sectioning
Owner User ID linked to curve registration
Source Source of Market Data
MDCode Market Data Code
Descriptions Reference

2. Select the desired curve and right-click to view menu options.

| Analyre Market Data

Analyze Rate Curves

| Calcutate Rate
Calculate Mean Reversion

| Expor 1o Excel
Choose Grid Fields
Save Grid Configuration 4
Reset Grid Configuration
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4.3.1.2 Rate Curve - Registration

1. Select [Rate Curve] » [New]

= Curve Setting =& =

ACT/ACT_ISDA
RateType Spot Compounding
Maturity
Description

Logging Info

2. The user must manually input market data to generate the Entry Composite Curve. For all other

curves, click the magnifying glass (search button) beside the Market Data field to select the desired
market data.

3. To enter values in multiple rows, right-click the blank section under the labelled cells and click Insert
Row or Delete Row as needed.

Ent ey p— Fiumure Cor = Tasrwe Spread Cormmo -
wwnp de Symithetic Sweap Rare Bond Yielid Mnikes Campnsite Clunme
Rate Curve KR
Rare Kind Interest Swap Curve -
Rate Type YT ~
— . - =
= { | [ Ovgi Crwtet | Cltahimevie |
sEEEmy
L L]
(% 04 .
* Ingert fow e
h | .
L]
Fimeed Float . L]
v
s, -
Day Count ACT/ACT_|S0A = | | Adjusted *) car R a
. .
s " : - - ]
Paymant Fragq Fonthiy Sappmuns®
Maturity
Description
Logging Info
CANCEL

4. After entering all inputs, click SAVE & NEW (save current registration and begin new) or SAVE &
CLOSE (save current registration and exit) to complete curve registration.
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4.3.1.3 Rate Curve - Edit / Delete

1. Select [Rate Curve] » [Open]

VDA A T —
0
]

HOEEE

3 ¥ oy
VLM, 1,1 \‘e}"\' v S

VLM A 30,

VELIMLEIA S, 1,1 VNI T YA, T A YT

VELIMEIA B, 17,1 AN, YTV A Y, T
VSN AT YA T A S P S 3N
1IN A 0,11 VM 3 SV SV RV 18V A Y T
VELIMLAR MY, 1T VAN Y TV Y AT

(LETEETRERER

1 DL S SO0, 1Y, VSHL I SYEMILAV ST IO SYI0Y

A VA Y A AP A

Benst VieltLComan ol Lurvm
Boanat VivtitTarmarae Band Cures

Bend Visld-Corparats Bond Cirve

bute Oors ez Crwedie

CE01 10100000

CCOTE 103049

——

TtmVorid)

Tlatm Vo
Niau¥ielst

RateVisid]

A, 1 VYN T TR AT YT 10T 5 Ratevietd

AR S, 1 VM T YT A ST SY 10T Y
B E, T

THTVRMLT Y VA, I AT, sxaav

1 DL A, 1,1 Y, TN S A YT S
100 AW A, T VM, 33V XA Y Y

HELSNLARY 00,111 VA 2% IV S22 1Y 1 4
(LETPFRE

VM 540,

arparate Bond Curve M

sopaiute Bond Curve Maiker

(LEUFTIES cporsts Band Curve Marker

FEIMEM S, 1 TR Y TR AT YT T Bond VisldComparnes Band Carse Market Ryradtiaid; Syl

VELIMLAR S, 11T, I VEM I XA S TCIGTSYI0N Bans VielfComarnte Minrkat Aste Sym1

AR RRE 0 TELIMRM M, 17,1 VALY YR I VAT SETEIIEISYA0Y Bond Yisld-Carmaraie Band Marnt RutwiVomd) Sy

mjapapE EBE VLIRS, 17,1 Y80 TE I TS FE I YN Band Vield-Corporats bond O Miarket DatwiVinist) BEB Sprm1
BEALTE(E T AR, 1 DM AR SN, 11 AU SR ARV IOY Bt 15

Een

rpatais Bz Curvn Market fistsdVisid) AL Symi

BAFRREAY coo TN S0, 14T YEM T IYEM S AT ST 8 17 Mars. 5

Curvesiate Curves] =

2. Select the curve to edit. Right-click and select Edit to open the Edit — Rate Curve pop-up window.
EEEEESSSSSSSSSS e

Fntry Compowne-Cares Fuutiare Compasite Cuanve Sermsd Commriie Cusve
My Mo e S Fae syrwhec swoo fove (IEECTIN  '4r Cumpesite Curve.
Rate Curve o WERLBEIG
Bond ViskhiCorporste Bond Curve
Market Bta | = comonosas
I
Rt and -
Ciay Count ACTAACE_IShAA = | Uadpuaad -
Catendar ] |
ate Type i) - Compounting Tuanesdy -
Maturity T IMBHAIM, 171 VB 2 VB YAV ST 1O 1 520
Gescription
Legging infe L,

3. Revise curve details and click SAVE.

4. To delete selected curve, right-click and choose Delete.
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4.3.1.4 Curve - Update

1. User-set curves are not automatically updated by the SSQ market data and the user must manually

enter updated market data.

2. This Update function is applicable to the seven curve types including Rate, Volatility, Correlation
Matrix, Dividend Table, and FX Point.

3. Select [Rate Curve] p» [Open]

Saur

Karen Financial Investmant Auacintan (RO7A

R, L IYEY ) OV, SRSV I0Y

THLIMLEM 39

Curvesiftate Curves

4. Select the desired curve to update and click the Update icon to open the Update Rate Curve — Data

pop-up window.

O @ 8 @ O

Open Refresh | Mew Edit Delete Update = Upload
-m

Update Rate Curve Data
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5. Click the magnifying class (search button) and select the desired curve.

KW KB BMT KRW 10003 Sym L= ite RaterEntry Composite Curve
KRW  KRW KB BMP2 10005 Sym1 Coamposite Bara=Entry Comp Curve

6. Double-click the desired curve to open the Update Rate Curve Data pop-up window.

Update Rate Curve Data
Curve [KE BMT KRW Q,
10003 Sym1
Curve Data
Applied Date Loaaing
® 20150323 2015/03/23 16:51:41 - Sym1

Applied Date 2015/0519
Curve Data N
1D 198995 %
91D 209452 %
&M 1.99966 %
i " ....................................
12M 1.91005%"=".§ Input Market Data :
= iy B rasrrrsssnrrn s nrrannnannnnnannd ;
18M 159882 % u

7. Input market data values and click UPDATE. The window will be refreshed to show the update
information on the log of recent updates.

8. This form allows the updating of market data of multiple user-set Rate Curves.
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4.3.2 Volatility Curve

4.3.2.1 Volatility Curve - Open

1. Select [Volatility Curve] » [Open]

Open pen Prldu Refresh Delete Update Upload
0

Local Data

MName Claszs Related Underlying Related Underlying Class Vol
EURCAP_PREB_Cuv_MID CapVol Mid V
USDCAP_PREE_Cuv_MID CapVol US_LIBOR:_ &M Interest Rate=Rate Index Mid V;
JEYCAP_PREB_Cuv_MID CapVol MidV
KRWCAP_GFIS_Cuv_MID CapVol Mid v
USDCAP_GFIS_Cuv_MID CapVol Mid v
JPYCAP_GFIS_Cuv_MID CapVol MidV
KRWCAP_CMPT_Cuv_MID CapVol Mid V
KRWCAP_BLG_Cuv_MID CapVol Mid v
GEPCAP_PREE Cuv_MID_dose CapVol GB_LIBOR_3M Interest Rate=Rate Index Mid V
CADCAP_PREB_Cuv_MID_dose CapVol CAD_LIBOR_3M Interest Rate=Rate Index Mid V
CHFCAP_PREE_Cuv_MID_close CapVol CHF_LIBOR_&6M Interest Rare-Rate Index Mid VIE]

Cell label Description

Cecy Currency Code

Name User Curve Name

ID System-generated Code ID

Class Curve Class Hierarchy

Related Underlying Volatility-Related Underlying Asset
Related Underlying Class Volatility-Related Underlying Asset Class Hierarchy
Vol Data Sect Volatility Data Sectioning

Owner User ID linked to curve registration
Source Source of Market Data

MDcode Market Data Code

Descriptions Reference

2. To view curve details, select desired curve, right-click and select Edit.
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4.3.2.2 \Volatility Curve - Registration

1. The Volatility Curve registration method is different for the Market Volatility Curve and the Internal
Volatility Curve.

2. The Market Volatility Curve registration requires the user to select market curve data.

5 Curve Setting

-

Rate Cur Volatility Curypa » e ’ Div
.
0 \
= A -
Open  Open Pricing 2 New %
Curve .

ans

[P,  |nternal Volanlity Curves

‘. 4
*
O..-“

Volatility Curve

Market Data

Related Underlying

Pricing Default

Maturity

Description

Logging Info

3. Click the magnifying glass (search button) beside the Market Data field to select the volatility curve.

rket Data (Volatility Curves)

+  Cap Volatility (51 items)

+  Local Volatility Surface (18 iters)
~  Swaption Volatility (34 items)
| |
KRW KR GFI Swaption Volatility KR19GFIA
USD  USDGFI Swaption Volatility US19GFM
KRW  KRW BLG Swaption Vlatilic KR19BLM
USD  USD BLG Swaption Volatiliy US19BLIM
EUR  EURBLG Swaption Volatiliy, EU13BLIA
JY  JPYBLG Swaption Volatility JP1SBLM

EUR EUR Swaption Volatility EUT9TRM

KRW KRW Swaption Volatility KR19PRIM
Py JPY Swaption Volatility JPSTRM

LISn LISD Swantinn Valariline LIS19TRM

CANCEL
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4. The selected Market Data Curve information will automatically appear in the Market Data field.

5. Select/input required details of the curve to be registered.

Mew - Volatility Curves

Market Volatility Curves

Internal Volatility Curves

Volatility Curve

Market Data

Related Underlying

Maturity
Swap Maturity

usD [USD GFI Swaption Volatility pmé a |
Swaptionvol

[USD USD GFI Swaprtion Valatility pma | o usioGFm

| |

[mid

| | a

|| Pricing Default

| 1M 3M6M.SM.IY 1 BM 2Y3YAYSY7Y10Y |

[1¥2u3a s 0Y m
Maturity/Swapatur 3 ry ¥ Ay sy ;-"r’ 4

1 [o] fo] o o} o o] fo}

e ‘.““".. o o o o o o

EM  emmmmeas R T S S-S O o

oM Click to change fom Oto X. 2 ©

v T e s PURpp— fo]

Field Description

Volatility Curve

Filled in automatically with Market Data selection, may be manually
revised by user.

Market Data

Click the search button to select curve to be registered.

Maturity

Maturity information filled in automatically with Market Data selection.

Swap Maturity

Select the Day Count method to apply to the bond coupon/yield rate
calculation.

Description

Reference

6. After entering all inputs, click SAVE to complete the Market Volatility Curve registration.

7. To register the Internal Volatility Curve, click the Internal Volatility Curve tab. The user must manually

enter the curve data.
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¥ Curve Setting

Open Open Pricing
Curve

H@@ﬂﬂl‘.’i

New - Volatility Curves

Market Volatility Curves Internal Violatifity Curves

Volatility Curves
X 2. Click the Related Underlying search
Related Underlying: | : button and select the desired

. underlying asset.
Pricing Default

Vol.Curve Type Volatility Curve

4. Click the search button and enter
the Maturity Count value.

Maturity Generation

Maturity Count [ ]|

8. After entering all inputs, click SAVE to complete the Internal Volatility Curve registration.

Mew - Wolatility Curves

Market Volatility Curves Internal Volatility Curves

WVolatility Curves |’sst_ Internal Volatility Curves| |
Related Underlying | KRW =41 | ©, KRF0001500032
Equity:Stock
|| Pricing Default
Vol.Curve Type Volatility Curve -
Q Maturity Volatility
3M 03 %
& 032 %
1Y 06 %
Description Test Curve
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4.3.3 Correlation Matrix

4.3.3.1 Correlation Matrix - Open

1. Select [Correlation Matrix] » [Open]

r =

o | ¥ Curve Setting

0
‘
‘

Open gpen Pricing Refresh Delete

.
]
]
=

.

Name
KRW IRS & USD IRS
KRW IRS vs KTB
S XF, kospi200, AL TR Ig L BHD Symi = D, kospi200, 4
KRW KTB vs =23 (FEF Ncorr=0.9)
KRW S 31%f vs USD S 115§

Curves{iCorr.Matrix) x

Update Upload

Local Data

Cell Label Description

Name User Curve Name

ID System-generated Code ID

Owner User ID linked to curve registration
Descriptions EtX Reference

2. To view curve details, select desired curve, right-click and select Edit.
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4.3.3.2 Correlation Matrix - Registration

1. Select [Correlation Matrix] » [New]

s Curve Setting

‘.’ -gorrllltion Matrix

% ;
E E G :0:8 0 8 8
Open Opm Pn:mo *, New ’,'

'..‘

¥  towiData

Mew - Correlation Coefficent Matrix

Cormrelation Coefficient Matrix

Corr.Coeff. Matrix

Analysis Item Search Button

Description

Logging Info

2. Enter the name of the Correlation Coefficient Matrix to register.
3. Click the magnifying glass (search button) to select the desired Analysis Items.

4. Select two or more Analysis Items and click OK.

Search - Analysis [tem

| | | N
UsD  MNASDAQ Composite Index CCMP INDEX Equity=Stock Index
USD  Dollar Index DXY INDEX:149  Equity=Stock Index
KRW  KOSPI 200 L1011 Equity=Stock Index
GBP  FTSE 100 INDEX L.FTSE Equity=Stock Index
DEM XETRA DAX 30 INDEX LGDAXI Equity=Stock Index
usD S&P 500 L.GSPC Equity=Stock Index
HKD  HAMG SEMG CHIMA ENTERPRISES INDEX LHSCE Equity=Stock Index
HKD  HSI LHSI Equity=Stock Index
JPY MIKKEI 225 INDEX LN225 Equity:Stock Index

| Selected Lists :
| = | | | :
1 AUD  SZP/ASK 200 Index A551 INDEX:152 Equity=Stock Index 1
: UsSD  S&Ps00 1GSPC Equity=Stock Index :
i HKD HAMG SENG CHIMA ENTERPRISES INDEX [HSCE Equity=Stock Index :
o

CANCEL
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5. Enter correlation coefficient values and click SAVE to complete the Correlation Coefficient Matrix
registration.

Correlation Coefficient Matrix

Corr.Coeff. Matrix

| test_Correlation Coefficient Matrix

(o] 02
01 S&P/ASK 200 Index

02 5&P 500

03 HAMG SEMG CHIMNA EMTERPRISES I1

Description |

Logging Info |

e | seeces ||
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4.3.4 Dividend Table & Custody Cost Table

43.4.1 Dividend Y Custody Cost Table - Open

1. Select [Dividend Table] » [Open]
r.'_-__ 5 Curve Setting M

Py LN

* (S

(= = D) a8 a6
Open ¥ Edit

Open Pricing Refresh New Delete Update
* " Table

‘ennsn®

Related Underlying Class  Owner ||

Class Related Underlying
5 | Equity=Stock Sym1

Dividend Yield
Discrete Dividend Amount Equity=Stock Sym1
Discrete Dividend Amount Equity=Stock Sym]1

Equity-Stock Sym1

3

Ciscrete Dividend Amount &0 851X Equity=Stock Syl

Discrete Dividend Amount Equity=Stock Sym1

j
=0 (3 2

oo
ok
rz

&

KOSPI200

Discrete Dividend Amount

3
4
5
& Discrete Dividend Amount
7
8
9
h }

Discrete Dividend Amount

Discrete Dividend Amount

HUH=ZC
SK Innovation

KOSP 200

Equity=Stock

Equity=Stock

Sym1

Sym1

Equity=Stock Sym1
Dividend Yield Equity=Stock Sym1
ap Dividend Yield Af Equity=Stock Sym1
RHEZT =T YK|5 1005 Discrete Dividend Amount HANG SENG CHINA ENTERPRISES INDEX Equity=Stock Sym1
KOSPI200 1006 Discrete Dividend Amount KOSPI 200 Equity=Stock Sym1
CHEI A 1007 Discrete Dividend Amount CR &l M3 Equity=Stock Sym1
7|0%} 1008 Discrete Dividend Amount 7 Equity=Stock Symi
SK3o| = 1009 Disgete Dividend Amount Equity=Stock Sym1
1010 [Dhscrete Dividend Amount Equity=Stock Sym1

1011 Discrete Dividend Amount 4 Equity=Stock Sym1

Cell label ‘ Description

Currency Code

User Dividend Table Name & User Custody Cost Table Name
ID System-generated Code ID

Dividend & Custody Cost Class Hierarchy

Dividend/Carry Cost-Related Underlying Asset

Dividend/Carry Cost-Related Underlying Asset Class Hierarchy
User ID linked to registration

Reference

Name

Class

Related Underlying

Related Underlying Class
Owner
Descriptions

2. To view details, select desired market data, right-click and select Edit.
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4.3.4.2 Dividend Table - Registration

1. Select [Dividend Table] » [New] P [Dividend Table]

5 Curve Setting

=3 o * P — =
0 0 & :'8: B 8 o
Open cpz_r:::;ang * New"'
e BT

Me v - Dividena " Custody Cost Tables

* *
* *

Yapaust®
Dividend Tables

o®" Ty
Related Underlying a8
Yan "
| Pricing Default oo,
K “~,
Dividend Type Dividend Amount - K n,..
* .

| Dividend Dase Dividend Amount

Description

Logging Info

2. Enter the User Dividend Table Name and click the magnifying glass (search button) to select the

related underlying asset.
3. Select Dividend Type: Dividend Amount/Rate/Yield, Discrete Dividend Amount.

4. Right-click the blank section under the labelled cells and select Add Row. Enter the date and the

Amount/Rate/Yield values.

Mew - Dividend / Custody Cost Tables

Dividend Tables Custody Cost Tables

Dividend Tables KR test_CHSHE S

Related Underlying [KRw CH ©L KR70D0120006
Equity=Stock

|| Pricing Default

Dividend Type Dividend Amount -
e ———————— :
i : |
| 2015/01/29 ] 280 :
1 zois/o1/29 (22 | 320 1
: 2017/01/29 =] Sa0 | :
T —— ]

Description [ |

Logging Info | |

5. Click SAVE to complete the Dividend Table registration.
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4.3.4.3 Custody Cost Table - Registration

1. Select [Dividend Table] » [New] P [Custody Cost Table]

[ 4
s Curve Setting

-~

*

B B & 0B 8B B

.

Open Open Pricing New
Table \d 0

o EdiE LT &

Mew - Dividend / Custody Coot Tabkirs

@ .
Dividend Tables Custody Cost Tab'es

A/ U
A4 *

*
®ann’
Custody Cost Tables

Related Underlying

Pricing Default

Custody Cost Type Custody Cost Amount

Description
Logging Info

SAVE & CLOSE CANCEL

2. Enter the User Custody Cost Tables Name and click the magnifying glass (search button) to select the

related underlying asset.
3. Select Custody Cost Type: Custody Cost Amount/Rate, Discrete Custody Cost Amount

4. Right-click the blank section under the labelled cells and select Add Row. Enter the date and the
Amount/Rate values.

5. Click SAVE to complete the Custody Cost Table registration.
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4.3.5 Credit Curve

4.3.5.1 Credit Curve - Open

1. Select [Credit Curve] » [Open]

g | ¥ CurveSetting

.
* *
o * —
E .
3 U

*, Open ,® Refresh
T :

New

KR_YTM_4I St 283
KR_YTM_ = o2
KRYTM_S 4522

Ref. Asset Name

KR_YTM_GSTi4d
KR_YTM_SK
KR_YTM_SKOjL_E§ 0|41
KR_YTM_CH 4

KR YTM_Ch =4 552
KR_YTM_CHatr g &
KRYTM_RCiTid

KR YTM =0
KR_YTM 208 55 I i

KR YTM absadam med

a o

Edit Delete

] SubordSea Ref, Entity Name

891 Third

893 First

894 First

Ref. Aszer Cd

KRs034022TCO
KRE034021040
03787

897

898
900
901
903

905

906
07
908
S09

L LT

*
L 4 .
LTI A

LT HE) 3M 6M,9M,1Y,1Y6M 2, 2Y6M 3YAY5Y,7Y,10Y,15Y20
SMLEM SM, 1Y 1 YEM IV 2YEM 3Y Y 5V 7Y 10Y.15Y 20
3IM.EMSM,1Y,1YEM ZY,2Y6M 3YAY5Y,7Y,10Y,15Y.20

Bond Code
KR£033022TCO  Symi

Bond Coy.
KRw

Bond Name Ref. Asset O

KW SEMSX  KRS034021040  Symi
KRW KR503402104C  Sym1

3M,6M,3M,1Y,1 YEM 2Y.2YEM 3Y.4Y,5Y,7Y,10Y,15Y20
3IM,EM 9M,1Y,1YEM 2Y,2YE6M 3YAY,SY,7Y,10Y,15Y.20
3M.EM.9M, Y1 YEM 2Y,2YEM 3YAYSY,7Y,10Y15Y.20
3IMEM,IM,TY,1YEM 2Y 2YEM Y AYSY.7Y,10Y,15Y.20
3M,6M,9M,1Y,1YEM 2Y.2YEM 3Y4Y,5Y,7Y,10Y,15Y20

3M,6M 9M, 1Y, 1YEM 2Y,2YEM 3YAYSY.7Y,10Y,15Y 20

Ei =82
Gaga
BO3E
R Ofl e 3 6M,5M,1Y,1YEM 2Y,2YEM IY.AY5Y,7Y,10Y,15Y,20
2 g 50

abadZ5 D O

3M.EM,9M,1Y.1 YEM 2Y.2YEM, 3Y.AY.5Y,7Y,10Y.15Y.20

30 EM OM 1 Y1 YEM 2Y.2YEM 3Y4v5v7v1o'{15!iz=ou

Cell label Description

Cecy Currency Code
Name User Curve Name
ID System-generated Code ID

Subord Sect

Rank Sectioning

RefEntity Name

Issuer of the Bond

Maturity Maturity
Recovery Rate Recovery Rate
Owner User ID linked to registration

RefAsset Name

Name of the Reference Asset

RefAsset Cd

Code ID of the Reference Asset

Bond Ccy Bond Currency
Bond Name Name of the Bond
Bond Code Code ID of the Bond

RefAsset Own

User ID linked to the Reference Asset

Descriptions

Reference

2. To view curve details, right-click the desired curve and select Edit.

Smart Quant Reference Guide

Chapter 4.

38 /60



4.3.5.2 CDS Curve - Registration

1. Select the Market Data Credit Spread Curve to register the CDS Curve.

2. Select [Credit Curve] » [New] p» [CDS Curve]

-
s Curve Setting LYY TN

*
L2 *
o
LT T LA

edit Curve

»>
m $Synthetic COS Curve  Entry CD5 Curve
g

Wf .
MTTT LA
CDS Curve

Reference Entity

SubordSect

CL N LA
et 4
Market Data | =T ]
v
L% 4
Day Count ACT/ACT_ISDA « | [ Adjusted -
Calendar (=
RateType Compounding | Monthly -
Swap Rate Curve a,
Maturity

Description

Logging Info

3. Click the magnifying glass (search button) beside the Market Data field to select the CDS Curve.

4. Basic details of the selected Market Data Curve such as the CDS Curve Name, Reference Entity,

SubordSect and Maturity are filled in automatically.
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5. Select/input required curved details.

MNew - Credit Curve

Synthetic CDS Curve  Entry CDS Curve
CDS Curve EUR EU_CDS_HrES 0| =2 F_F
Reference Entity HIEE0I =2 .
SubordSect
Market Data _| |
: in automatically and may be adjusted by the user.
Day Count ACTIACT ISBA £\ \ssstesssssssssnsnseeeee e e e e e e e e e e e e e e e e e e e e e e e e e eeeeeeeeeeeeeenenseneeeeeeeeeneee
Calendar | | =8
Rate Type Compounding | Monthly -
Swap Rate Curve |EUR EURCC_IRS_PREE_MID l , hsz
.:
Composite Rate:Market Composite Rate “““ E
K .
Maturity SM,1Y.2Y,3YAYSY Y10V o H
P g TP
Description I:' Click the search button to select the Swap Rate ':I
Logging Info Curve
CANCEL

6. Click SAVE to complete the CDS Curve registration.
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4.3.5.3 Synthetic CDS Curve - Registration

1. The Synthetic CDS Curve is the registration of a credit spread curve using the risk-free interest rate

curve.
2. Select [Credit Curve] » [New] P [Synthetic CDS Curve]

3. Click the magnifying glass (search button) to select the Reference Entity with which to generate the
credit spread curve.

ennEEEEL, - S
s Curve Setting . e

.r". = .

. »*
"------“

Mew - Credit Curv=

*
cos Curve_l: §nery CDS Curve
mm—— . Lve
T T TEL w®
| CDS Curve KRW

| Reference Entity

SubordSect

1
: Bond Curve

I Risk Free Curve
L

Day Count ACT/ACT_ISDA Adjusted
Calendar

Rate Type Co mpi

Click the search button at each field to select
the bond curve and the risk-free interest rate

Recovery Rate

Marturity

Description

Logging Info

4. Select/input required details of the curve to be registered.

5. Click SAVE to complete the CDS Curve registration.
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4.3.5.4 Entry CDS Curve - Registration

1. The Entry CDS Curve is composed of user-set credit spreads. As a result, manual updating of rates are

required.
2. Select [Credit Curve] » [New] » [Entry CDS Curve]

3. Click the magnifying glass (search button) to select the Reference Entity with which to generate the
credit spread curve.

s Curve Setting “--llllll.... = = 3

O .
] .
"*sapgpuunnt®

| Mew - Credit Curve

3
-
C05 Curve Synthetic CDS Cur\.& Entry CDS Curve :
s E
-

*
a ®
"Sagmuus®

CDS Curve KRW -
Reference Entity

SubordSect

Swap Rate Curve |

Holiday Adjust Adjusted

Recovery Rate

Description

| Logging Info

4. Select/input required details of the curve to be registered.

5. Click SAVE to complete the Entry CDS Curve registration.
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4.3.6 Credit Table

B The Credit Table tab manges the open and registration functions of Recovery Rate Tables and the Factor
Correlation Coefficient Tables.

= As user instructions for the registration of both tables are the same, below is a demonstration of the
Recovery Rate Table registration only.

4.3.6.1 Credit Table - Open

1. Select [Credit Table] » [Open]

= .«
. | 5 Curve Setting o (=)

»
* ol
: E 5 m .
’ .

% «OBen e’ Refresh New Edit Delete

Curves(Credit Table) x

2. To view the details, select the market data, right-click and select Edit.
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4.3.6.2 Credit Table - Registration

1. Select [Credit Table] » [New] P [Recovery Rate Table]

= B— se NN, T = = | =
= Curve Setting ** =

d d Table Cradit Curve Cradit Tabla
| *

E ﬁ :: B M u ..'-....--“’

New = Jredic vauls

D
LVt Yactor ComCoeff. Tables
. il
. .

- .
LT T L L

Recovery Rate Table

Description

Logging Info.

2. Enter the User Recovery Table Name and click the magnifying glass (search button) to select the

desired underlying asset.

Mew - Credit Tables

Recovery Rate Tables Factor CorrCoeff. Tables

r
Recovery Rate Table :Test_g--_:.‘-g-é'%@ 60% 1

Description

Logaging Info.

3. Double-click the Recovery Rate cell of the selected Reference Asset to enter the value.
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Mo Reference Asset Code Recovery Rate

1 s=3ae®  xswzmnieszz] el %)

4. Click SAVE to complete the Credit Table registration.

Smart Quant Reference Guide Chapter 4. 45 / 60



4.3.7 FX Point

4.3.7.1 FX Point - Open
1. Select [FX Point] » [Open]

[ s = Cuveseting Jerral R

5 .

* *
New

“ Open ¥ Refresh Edit Delete Update
*

*
L Egar | ilocibata

PriCoy SecCeoy Name id Maturity Owmer MDCode Desaiption
uspD KRw USDKRW FxPoint 10001 10, 20, 1W, 1M, 20, 30, 6M, 120, 15M, 18M, 218, 24N Sym1 FP_USDKRW

Fx Points

% _——— — — — -

2. To view details, select desired market data, right-click and select Edit.
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4.3.7.2 Market FX Point - Registration

1. Select [FX Point] » [New]
(Please note: there are two tabs, one for the Market FX Point and the other for the Internal FX point.)

2. As user instructions for the registration of both the FX Points are the same, below is a demonstration
of the Market FX Point only.

.
s Curve Setting -...-‘J@. = nig,

‘.’ Fx Point

.
* - *
) »
New
]

Open Refresh %, ‘.' Edit Delete Update
-

m R (e s E ............................................ .

* *
“aanns®

Fx Point

Fx Point Class = Market Fx Point

Markert Data

Maturity

Description

Logging Info

3. Click the magnifying glass (search button) to select the desired market data.

- \ | |

USDINR USDINR FxPoint  FP_USDINR  Fx Point
USDJIPY USDJPY FxPoint  FP_USDJPY  Fx Point
USDKRW USDKRW FxPoint FP_USDKRW Fx Point
USDMXM USDMXM FxPoint FP_USDMXMN Fx Point
USDMYR USDMYR FxPoint  FP_USDMYR Fx Point
USDNOK USDMNOK FxPoint FP_USDNOK Fx Point
USDPHP USDPHP FxPoint FP_USDPHP  Fx Point
USDSEK USDSEK FxPoint  FP_USDSEK  Fx Point
UsDSGD USDSGD FxPoint  FP_USDSGD Fx Point
USDTHE USDTHE FxPoint FP_USDTHE  Fx Point
USDTWD USDTWD FxPoint FP_USDTWD Fx Point
USDZAR USDZAR FxPoint  FP_USDZAR  Fx Point
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4. The basic details of the selection including the FX Point name and maturity are automatically filled in.

Mew - Fx Point

Market Fx Point Internal Fx Point

Fx Point

Market Data

Maturity

Description

Logyging Info

USD KRW [JUSDKRW FxPoint <,

10, 20, 1 1M, 20, 3M, 60, 120, 150, 18M, 210, 241, 380, 48M, 60M, 721, 84

5. Click SAVE to complete the registration of the Market XF Point.
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4.4 Parameter Setting

Parameter Setting is divided into three parts as outlined in the table below.

Pricing Parameter * Parameter set by the user and applied to Ad-Hoc Pricing

* Parameter set only by authorized users

* Parameter applied by teams, from the Mark-to-Market Revaluation & Front
Office

* Parameter applied to Batch Pricing for Batch Jobs

Eval Parameter

* Pricing Model set only by authorized users

* Parameter applied by teams, from the Mark-to-Market Revaluation & Front
Office

* Parameter applied to Batch Pricing for Batch Jobs

Eval Model

Manage Parameters applied to Ad-Hoc Pricing and Mark-to-Market Revaluations.

Manage settings of the Reference Interest Rate, Risk Free Interest Rate, Discount Rate, as well as Credit

Spread Curves and Volatility Curves, Surface Correlation and Dividend Tables, applied to valuations.
Manage parameter settings applied to Algorithms including currencies and Pricing Models.

For Pricing Parameters that are not defined by the user, the registered Parameter Creations Rule is

applied.

The Base Parameter is generated by the Smart Quant system and the user is not able to register or revise

the Base Parameter.

Pricing Parameter Sets may be registered by the user and applied to Instrument Pricing. The user may

revise or delete the sets they have registered.

. Risk-free Interest Rate Curve (usually the
Risk Free Rate Curve ! . urve - (usually
national bond curve)
Rate & Reference Rate Curve Estimated Interest Rate Volatility Curve
Currency .
Foreign Exchange Rate FX or Exchange Rate
Discount Rate Curve Discount Rate Curve
CDS Curve Credit Spread Curve
Credit Recovery Rate Tables Credit-related Recovery Rate Table
Non- t Correlation Coefficient Table of
Factor Correlation Coefficient Tables on-payment Lorrelation Loetticient fable ©
Reference Assets
» Statistics Volatility Parameters Statistics Volatility Parameter
Volatility — —
Volatility Curve Volatility Curve
Dividend / Dividend Tables Dividend Tables
Custody Custody Cost Tables Carry Costs
Correlation Statistics Correlation Statistical Correlation Coefficient Parameter
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Coefficient Coefficient Parameters
Correlation Coefficient Matrix Correlation Coefficient Matrix
Algorithm Parameters Algorithm Model Parameter
Model &
. H-W Model Parameters H-W Model Parameter
Sensitivity
Sensitivity Parameters Sensitivity Yield Reference Parameter
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4.4.1 Pricing Parameter

44.1.1 Base Parameter - Open

1. Select [Pricing Parameter] » [Base Parameter] » [Open]

= Parameter Setting o=l J§

O &3 & a
SaveAs

Open Edit Delete

4

*

Parameter Set | Base Parameter

| Base Parameter Information

Pararmeter Parameter Group Parameter Creations Pule
Volarility Staristics Volatility Parameters Historical Volatility 1Y Ref
Volanlity Statistics Volatlity Parameters for B-D-T  Historical Volanfity 1Y Ref.
| Model Binomial Step=50, Total Peniod
Model Pyramid Step=50, Total Period
| Mode! MC(Black) Simulation Count=1,000 / Fixed Number Seed / C¥=30.00% / Samp
Sensitivity CalcDiff. Delta 1% / Delta(lRy 10Bp / Vega 1% / Theta 1D/ Rho 10Bp / Phi 100

Corr. Coeff Statistics CorrCoeff Historical CorrCoeff. 1Y ref. / 252 Days per Year

Pricing Parameter x

2. The Base parameter cannot be revised by the user.

3. For Parameter Sets that the user does not set upon pricing, the SSQ applies the base Parameter Rule

to set parameters and process the pricing.
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4.4.1.2 Parameter Sets - Open

1. Select [Pricing Parameter] B [Parameter Sets] » [Open]

2. Select the desired Parameter Set from the list.

= Parameter Setting

.
E ] E .

. o
MNew ¢0P2n‘.

*
..-‘
.

Pricing Paramaetar

n - Parameter Sets

Parameter Mol

3. Double-click the desired Parameter for details.

Parameter Mol

Parameter Set

Rate Risk Free Rate Cur

I
Rate Risk Free Rate Curves 1
Rate Free Rate Curves [ ] = L :
e Risk F e ACT/365 Unadjusted Semi-Annually 2504 % 1
late isk Free Rate Curves
e = e ACT/365 Unadjusted Semi-Annually 254% 1
ate ree Rare (u

ACT/365 Unadjusted Semi-Anruslly 26399 | |
Rate Risk Free R 1
R R r Gov_ YT ACT/365 Unadjusted YTM Semi-Annually 2811% 1
ate isk Free
Pz AUD_Gow YTM ACT/365 Unadjusted YT Semi-Annually 28375 % :
ate
Rt Gov_YTM ACT/365 Unadjusted YTM Semi-Annually 2963 % 1
late
- o YT justed Semi-Annually 30735 % 1
S ; A
'_; usted Semi-Annually 31795 % 1
H H ; HP Eisted Semi-Annually 32365 %
¢ Double-click each Parameter to NMiew details in a separate Sep sl -
'; . 1 Semi-Annually 33205 % 1
¢ window as shown. i Semi-Anrually 34535% | |
& P O 725 e | Semi-Annually 367759 | 1
L SELERLUIE I
Rate Discount Rate Curves ”’ﬁ_“_m_ﬂﬁﬂ.—-v-lr.—*-:-—------—:ﬂ‘&“fﬁ-\‘-———l
Rate Discount Rate Curves S_BLG92_MID / Linear Interpolation EURKRW Interest
Rate Discount Rate Curves Rate Curve MDF{~6M++BLGS8_MID / Linear Interpolation EURKRW Interest
Rate Oi Curves Rate REE_MID_pma / Linear Interpolation EU
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4.4.1.3 Pricing Parameter Sets — Registration (Basic Settings)

1. Select [Pricing Parameter] B [Parameter Sets] » [New]

2. Enter the Parameter Set name. Check off the desired options of each Parameter Group and click

GENERATE.
S FrTrrnnnnnrnrnnnrTnnnnnnnnrnnnan ey
Parameter Set * Test _ Parameter Sets 001 bon ol A iyl .
JRLDT TN g : Enter Parameter Name
basation.  [———oeessssassssssssssssssssssssssssssssssssssssssssssses
e T— T ek E ...................................
&

rwena e .. Check off the desired options of
Brip Rh bt each Parameter Group

| Discount Rate Curves

Credit Parameter CDS Curves
Recovery Rate Tables

| Facror Correlation Coefficient Tables

Volatility Parameter | Stamistics Volatility Parameters

| Volatility Curves

LS

Dividend/Custody Parameter Dividend Tables

| Custody Cost Tables

¥

Correlation Coefficient Parameter | Statistics Correlation Coefficient Paramerers

Corelation Coefficient Matrix ~ se=ssssssssssssssssssssssas

]
Model & Sensitivity Parameter | Migorithm Parameters p

|| H-W Model Parameters

Sensitivity Parameters

3. Once the GENERATE button is clicked, the tabs for each Parameter Group appears on the right.

4. Open each tab and enter all required inputs in the Parameter Group forms.

New - Parameter Sets

Parameter Set Test_ Parameter Setting Parameter Set

S e B s
Description H Credit Parameter
: Open each tab and enter all e
Rate & Currency Parameter ] Risk FE reauired inDUtS. E Dividend/Custody Paramater

/] Reference Rate Curves Corr.Coeff Parameter

| Foreign Exchange Rates

Model/Sensitivity Parameter

/| Discount Rate Curves

5. Click SAVE to complete the registration of the Parameter Setting.

6. To speed up registrations, use the Save As function. Open a previously registered Parameter Set and
click the Save As icon. Adjust the desired fields and click SAVE.
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4.4.2 Eval Parameter

4.4.2.1 Eval Parameter Sets — Registration (Basic Setting)

1. To register Eval Parameter Sets, a Parameter set must be opened.
2. Select [Eval Parameter] » [New]

3. Enter all required inputs on the Eval Parameter Set — New form.

Eval Parameter Set=hlew

Eval Param Set
e R AR EEEAREEEEAEEEEEAEEEEEEEEEEEEEE .
I Eval Param. Catalog [MtM Parameter v'i [ 1 : _‘.-----"
I B W L CETD R ired field
! i - Required fields.
. v
I AppScope S ad RN : ........................................
: . ...‘ 1
Y *s 1
1 App. Period [2015/02117 B3] ~ [0 [, . H
& =
---------------------‘i‘ S ——-
. e,
Param. Set Ith_ALL_ALL_ALL_ALL Parame® . Sym12
v
Description \‘ e,
. -,
% o
. v,
ielE e e P oo b oy

If the user selects “Front Parameter” from the Eval
Param. Catalogue field, a Front Office Team may be

Credit Parameter

assigned to the setting.

Team1 w|

Front Parameter w |

Volatility P: t E
il : Mt Parameter Team!
: Front Parameter Team2
i Team3

Dividend/Custody Parameter

Treasuryl

Correlation Coefficient Parameter

4. In the Parameter Set field, enter the Parameter name. Check off the desired Parameter Groups and

click GENERATE.

5. Once the GENERATE button is clicked, the tabs for each Parameter Group appears on the right.

6. Open each tab and enter all required inputs in the Parameter Group forms

Mew - Parameter Sets

Parameter Set Test_ Parameter Setting Parameter Set

Rate & Currency Parameter

Cradit Paramater

Peseriprion :' Open each tab and enter all required

Volatility Parameter

Dividend/Custody Paramater

Rate & Currency Parameter i inputs,

Corr.Coeff Parameter
1] Foreign Exchange Rates ModelrSensitrvity Parameter

|| Discount Rate Curves

7. Click SAVE to complete the registration of the Parameter Setting.

8. The registration method of each Parameter (tab) is the same as the Pricing Parameter Setting.
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4.4.2.2 Rate & Currency Parameter - Registration

1. The Rate & Currency Parameter Setting manages the registration of the Risk Free Rate Curve,

Reference Rate Curve, Foreign Exchange Rate Curve and the Discount Rate Curve.

m Pilfivned fre Caryes | | "Faveign Exciengs fmes|| | Discount Rate Curves H Pammmter S

Rate & Curtency Parametes

Creit Patamctan
Velatiiiry Paranseter
Oyl Cirttaty Parsmetor
Conr Cooft Parnmate:
:: Mudel! Seraltivity Paramste:
Open each tab to register the Curve/Currency R [
H ]
oL : : Curve Search
Button
Interpolation ﬁ I bbb L L LLLLEEELLLELEEEL .
i Select Interpolation :
Cubic Spline H p
Exponential ¢ Method

2. Click the magnifying glass (search button) to select the Curve/Currency pair.

Search - Rate Curves tel
+ Bond Yield:Corporate Bond rve (148 items > ﬂ
Search - Currency Pairs x
P 3 TS
Rame 4 o e
C C MIYTI eute {ts 1430 Sy
AD AD_BMYTIA_Reuters_Mid_pm3 Sym1 Bd = Coy Secondary Coy | Currency Pairs o
INR INR_BMYTM_Reuters_Mid_pm3 1441 Sym1 B o e [EEe—
USD  USD_BMYTM_Reuters_Mid_pm3 1466 Sym1 B oo o EETS
e i UsD Y USDURY
+ UsD KRW USDKRW
+ UsD CHF ' .
uso AUD L
+ e P
oo onl i The selected Currency Pair is
+ ] H
Voo D i listed below.
&
UsD TWD ' .
+ e e RateMarket C. e it TTTTTITS JRCCCTTTCTTTPTITPTTOPEOPETPR
; usp usp UspusD s
Selected Lists A “"‘
T} KR TR e (]
______________________________________ —~
i R ISoleciod lists i
1 Primary Coy Secondary Coy Currency Pairs :
1 usD KRW USDKRW 1
s e e e e s F]
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4.4.2.3 Credit Parameter - Registration

1. The Credit Parameter Setting manages the registration of the CDS Curve, Recovery Rate Table, and the

Factor Correlation Coefficient Table.

Factor ConCoeff Tables Parmmetas Sat

i Delete All Button

Btats & Cirrsicy Parasmnatos

Cradn Paramator

BondCd  BondName | CurveCoy  Curve Name
Votattity Parametor

i Click the Search Button to select desired curve

Interpolation Fomm————= na ot = =
Default Side Dis. Factor 1| End Point “1 " )
e [ e — —

'.‘“’.’ - a
K N S
................................ Cemmmmanan = dectnd Lty 1
ml
Select the desired Interpolation paase BRER SRR AN Meconsaccs |
Method and Default Side Dis. R —— ' e o)

Factor.

2. As user instructions for the registration of both Recovery Rate Tables and Factor Correlation

Coefficient Tables are the same, below is a demonstration of the Recovery Rate Tables only.

[ar SR Recovery Rate Tables

Recovery Rate Table

Factor CornCoeff. Tables

.t
.
.
.

: Click the search button to select the Recovery :

Parametes St

Hoale & Curroncy Farmeton
Crodit Parsmetor
WVolatuny Parammster

Deviderst/ Cuntidy Pasamoton

. Con.Coaff Paramator

i Rate Tables. R
1

H | TR R

tome M Owoer Desciption
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4.4.2.4 Volatility Parameter - Registration

1. The Volatility Parameter Setting manages the registration of the Statistics Volatility and Volatility Curve.

Volatility Curves Parameter Set

________________ Rate & Currency Paramatar
Searistics Volatility Historical Volatilyy = é: Historical Valatility ~| P —
- —_— - —
I [ Curv '.'. || ReferenceTerm I I| Historical Volatiliny : [ ————
g O I Bwmaa volarilin i - —
H e, ] His/EWIAA A Volatili Dividend/Custody Parameter
. . is werage Vaolatili 1
Days Per Year . o, 1 kd 1 ‘Corr.Coeff Parameter
. '..' 1| GARCH Volatility I
: ~...' : House Volatility (CAPM) I Model/Sensitnity Parameter
. —
: ‘e S — !
H .
................. E eamsmsEEEEEEEEEEEEEsEEEEsEsEEEEsEEEEsEEEEEEEEEEs

Click the Curve checkbox and a pop-up window will appear as shown
below. Enter the Reference Term and select the desired Interpolation
Method.

Mewr - Parameter Sets

S vy (TR —rr
: Delete All button

Rate & Currency Parameter

L [EEPTPRRERETEE
Volatility Curves B a e —
Coy Underlying Asset Volatility Curve VolCurve Type [ Owner - emm .
S —
. - i
i .
.......................................... . [P | Dividend/Custody Parametar

Corr.Coeff Parameter

Click the search button to select the Volatility

Wiodel/Sensitivity Parametar

i Curve.

Interpolation(Curve) Linear =

L0 LG Sagnon Volatiey B e Mt Wl {prery bemphas
Y BLG St Volainy (117 Chagarat VKB Gy Mt Vil (orvmidegian
i T Oagonat 1M Sy Matet Vil Cureriiegple
W G Smaptean Volanlty (1Y Dinganat; 139 Sy M Vel Cureniegia]
4]
Sabected Luty

Field ‘ Description

Statistics Volatility Statistically-computed Volatility

Statistics Vol.(B-D-T) Statistically-computed Volatility applied to the B-D-T Model
Days Per Year Period of days out of the year

Interpolation Interpolation Method
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4.4.2.5 Dividend / Custody Parameter - Registration

1. The Dividend/Custody Parameter Setting manages the registration of the Dividend Tables and Custody
Cost Tables.

2. As user instructions for the registration of both Dividend Tables and Custody Cost Tables are the same,

below is a demonstration of the Dividend Tables only.

Parameter Sot

Pate & Curroncy Paramator

Crod Parmmoter

Volaumry Faramates

: . Drvidend/ Custody Parameter
¢ Click the search button to select desired Dividend : g G P

. Tables. The selection is listed below as shown. 1t i
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4.4.2.6 Correlation Coefficient Parameter - Registration

1. The Correlation Coefficient Parameter Setting manages the registration of the Statistics Correlation

Coefficient and the Correlation Coefficient Matrix.

Enter the Data Reference Term and Days Per
¢ Year to be applied.

Corr. Coeff, Matrix Vekatiiity Pararmetes

=
Coy2
uso

KA
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4.4.2.7 Model / Sensitivity - Registration

1. The Model/Sensitivity Parameter Setting manages the registration of the Algorithm, H-W Model and

Sensitivity.

Mewr - Parameter Sets

H-W Model  Sensitivity

Parameter Set

Rate & Currency Parameter

: Tree Tree Step [ Total Periad - ] -: Credit Parameter
1 Pyramid Step [ Total Period -] [ Volatility Parameter
1 1
1 1 Dividend/Custody Parameter
1 ) - - 1
1 Monte Calro Simulation Simulation Count I:l H CoreCoeff Parameter
1 Seed Type | Fixed Number |l [ Model/Sensitivity Parameter
1 Coeff. of Variance Mot Applicable - 1
1 1
1 1
b eom Scheme '
i seep — i
O |
PR
. S,
............ ' "vassssssssssssssssssssssssssssssnnnnnnnnnnE

Mewr - Parameter Sets

igortim (ETIIRRRY « sensiviy

Parameter Set

Rata & Currancy Paramater

T Facor Calibration  sesemssessesssesssesssesssessssmsssnsesnseensennsenssnnne
Coy Entry Type Mean Reversion . . .
KRW | Mean Reva Vol = : 1. Right-click the blank section under the labelled cells and

All Calibration
Mean Rev& Vol
IMean Reversion
MA

~vigzeereeendt select Add Row.
", 2. Select and enter desired inputs in each cell.

ot ST 7 Bar e it

Calibration Curve

USD  w USD_BMYTM_Reuters_Mid_ 1 al capvol al
TTT| Cap Vol
o
ANSEEEEEEEEEEREREEEE D" Swap Vol .."l-.. ------------------------------------------------
Cap & Swap Vol

1. Right-click the blank section under the labelled cells and select Add Row.
2. Use the search buttons to make required selections and input the Entry Type.
<] ;

[ —————
I vol.TimeWVariant | Time Dependency

1 -
1 Swaption Vol Calibration !_I_D\_gg_g_ng_légl_e_ft_ig_g
| Re-Calibration

1 sensitivities Calculation

New - Parameter Sets

Algarithm H-W Madel ﬂmﬁ

Parameter Set

Rate & Currency Parameter

: Calc. Difference Delta
1 Vega Rho
: Theta [ 1o ehi

Effective Theta(Tree)

AdjCalc Date ~

Model/Sensitivity Parameter
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