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O 222 Akl 2 22|18 S420| Sle 2% 242 I =20 £2& A= B0E 20-12-5312 42 21E)
2% Boght St ) old St . o= Ha
Ref - Mo Notional Amaount Notional Amount FX Rate Value Date
(T2 Sold S (B2 Bougt S EJ} Rate | ®2Rate
269-53-002269 R 11,550,000,000 (1 LsD 10,000,000 (2) 1,185(3) 2008-01-31 (41 1,160(5) 1,188 (6)

ST

Deal Date
(M)

2004-10-301(7 50,000,000 (9)

2012 23

(1) & SSRIZoAe 20| (ZA)AL D20) 2Bl 7 SsH0i0F 2 WE
(2) T SSAZHH B2 (ZHA IJ_:'—.IIII SHoRRE Woloh 2 252y
(@) 21 Ao SFEE SHAE B (VAR o 2D 52)

(4) 2 SEHIZHHZ 22

LU

{(6) 240 HE IIEIII-f-l—H HZP' _| ST bR
(7) SSHA=HH S Heh Al

(8) M2t ZHE2 EEWE_I TolxEtol2¥ez HES Dbl
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( IT™, 0TM)
1
( 0TM)
I a
. 1 7 25 12 31
: 1,170 ( P (ITM) 0.28 0.30
: 1,168 (12 31 ) C(OTM) 0.14 0.12
° = 1,182 P(OTM 0.14 0.16
(1T™) - 1,194 (OTM) : :
(OTM) : 1,150
- 1,190




()

2~ =0l
T=EE

(Ah) 2|=H0H &R 1,170,000, 000 (CH) OH £  1,170,000,000

# 1,170 % 1,000,000 = 1,170,000, 000

AUHZL: HHUES HYDE5 D 28 MY DEOMMS KA ZRH0 24
(xb)y SEFSAE AR Put Option_| TH) 280, 000 (CH) S=SHE(FA_ Call Option_0TH) 140, Q00
SZtaSHE (T Put Option_0TH) 140, 000
« 028 % 1,000,000 = 280,000
[Eate: 28 SMo| JNXHERS Eotadoz A
(1) Put Option_|THM | &tE 0 RpA2] &3t
(A SEHEME(AFAM_ Put Option_|TH) 20,000

(CH) SEHSHE(Put Option_ITM)E L0121 20,000

~ (0,30 - 0.28) ¥ 1,000,000 = 20,000

(@ Call Option_OTM 2R St FAf=] 2
(A SEFEMIFA_Call Option_OTH) 20,000

(Cf) S=SHE(Call Option_0TMIZE 21012 20, 000»
~ (012 = 0.14) ¥ 1,000,000 = (=) 20,000

=
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(2)

(3 Put Option_0TM 2R &t @ Fafe] =3t
(%) EZSM(Put Option 0TM)YE 2ta4 20, 000« (CH) SIHSHECFA_ Put Option_0TH) 20,000

x (0,16 — 0.14) ¥ 1,000,000 = 20,000

—

@ 2IStRpLte] Epbael ols
|

(AF) 2|=hEhstas 2,000,000 * (CHy 2IEIOHEAH 2 000, 000

BEOIY(HE ALY ) 2 SHe| JIRBEE

Hel

M
[k

EEES

() Put Option_ITM ZtR| = Max[1,194 - 1,190;0] = 4

(xty O== 4,000, 000 (CH) S=tSME AR Put Option) 300, 000
SSHEMPut Option) 20 3,700, 000

« (4-0.30) ¥ 1,000,000=3,700,000 S£= 4,000,000 - 300,000 = 3,700,000

(@ Call Option_OTM 2tR] = Max[1,130 - 1,194;0] = O

(T SEHESHE(RAN_ Call Option) 120,000 (CH) SEHSM(Call Option) H{ol2 120,000

x (0 - 0.12) % 1,000,000 = (=)120,0000 = 0 - 120,000 = (-3120,000
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©)

(3 Put Option_OTM 2R = Max[1,150 - 1,190;0] = 0

(At SRFSECFA_ Call Option) 160,000  (CH) S=2FSE(Call Option) 24012 160,000

# (0 - 0,163 ¥ 1,000,000 = {-)160,0000 £= 0 - 160,000 = (-)160,000

(&) 2|2td = 1,130, 000, 000 (CH) 2|2 &= 1,168, 000, 000
2| &Rt 22,000, 000 »
* 1,180 ¥ 1,000,000 = 1,190,000,000
== (1,190 - 1,168) ¥ 1,000,000 = 22,000,000
BHY : Put Option AN WHE 2 SEAISE 2=
(xh) =0 dlixl= 1,194,000, 000 (CH) 2|5t 2 1,190, 000, Q00w
Ol== 4,000,000

= 1,184 ¥ 1,000,000
== 1,180 ¥ 1,000,000

1,134,000, 000
1,180,000, 000
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2004 11 15 )
Enhanced Forward

Hdll AE2N=E = A =1 02| =
379C000001 BUY (EIIT 3 1. 2004-12-15 1,05%9.00 | TH
2TOC000002 SELL{CALL) 1, 2004-12-15 1,059.00 OTH
2TOC000003 SELL/PUT) 1, 2004-12-15 1,015.00 OTH
379C000004 BUY (EIIT 3 1. 2005-01-15 1,055.00 | TH
210000003 SELL{CALL) 1, 2005-01-15 1,059.00 OTH
2TOCC00006 SELL/PUT) 1, 2005-01-15 1,015.00 OTH
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O =aH2E=T0s(2004-11-30)
CoylFeo) [ Hotional Amount Wotional | DMdatutitsy Date Coy LTI Amount Initial BT
Refpa | Typs(l) @) @) Cey2(Pay) | Amount 4) ) 6) Amount (7)
IFRCOo00001 [BUY (BT usD 1,000,000.00 J004-12-15 | KEW 20,445,834 1£,000,000
IFOCOo00002 (BELLICALL) usD 1,000,000.00 2004-12-15 | KEW -10,300,711 -12,000,000
IFOC000003 [RELLIPUT usD 1,000,000.00 Z004-12-15 | KEW -5,268,146 -2,000,000
IFRCo00004 [BUY (BT usD 1,000,000.00 J005-01-15 | KEW 23,159,297 19,000,000
IFOCO00005 (FELLICALL) usD 1,000,000.00 Z005-01-15 | KEW -13,878,550 -17,000,000
37000006 [RELLIFUT usD 1,000,000.00 Z005-01-158 | KEW -1.598, 964 -6,000,000
O SHLEBOIE (2004-12-31 Z AL
Initial LT
Ref-nofl+) Type CoyliRec) | Notional Amount | CoydiPay) | Hotional Amount | Mlatusity Date | Cey | MTRM Amount Aot
IFeCo0000d4 (BUY (BUT UsD 1,000,000.00 2005-01-15 | KRW 45,185,237 12,000,000
IFOCO00005 [BELLICALL) UsD 1,000,000.00 2005-01-15| KRW 12,876,549 -17,000,000
IFeCo0000s [SELLIPUT) UsD 1,000,000.00 2005-01-15 | KRW 5,588,925 -6,000,000
BOHEO| 43
(1) HI<rZ2 Satsde 25 2 HE/HE 5Al
(2) = stz8 HlUi =5
(3) 2 AL S HUHSU ALY S3= 2 AIE)
(4) Hl2k2| 3]
(B) Est=84 ZEMYM 2 Preniun EA SEHASH
(6) 22 Hell SE=82 M0l ™0l B/SE HAIEMHOF &)
(7) 2= HA SESEL SEMU0] =WZ ALY Qg ANA 22 =sWe=z A2 Z/Z2 Ootion Premiun OJH &2HE
@ oz HZALANE ol 07 Q)



=4 HISEAl (2004-11-15)]

) =28 (Buy-put )

37,000, 000

(Sel l-call)
(Sel |-put)

Z ZAHA2

HUH St ZAAl (2004-12-152 J|EEIE 1,0258)

1,089, 000, 000 FHIZ (USD)
b= (Buy-put

ssd Ao/l

12,000,000
2,000, 000

hed A0l
ZHsd A0l

+ Put option & ZHALE
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~
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(2)

[E&tAl (2004-12-312)]

(At) S Eh=3 (Buy—nut) 6,185,237 (CH)

=E=d 820
==z d5ell-call) 4,123, 451 =stzd 0
sE=EEE8 0 =g 3,588,925 Z =8 (Sel [-put)

« 212 = 22D ZAHEA 2= 220 SEEAE B0 2t BotE
I.

|

-

£ A TEEAe AREMZE 28D
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2004-10-01

USD 1,000,000

3M Libor+ 2.0%

3M Libor +2.0%

4.93%
Ref-no Twpe Ceyl(Rec) Mot ional Amount Coy2iPay) Mot iona | Amount
179150000595 (1) CR3 (2) U0 (3 1,000,000 (4) KRl (5) 1,050,000, 000 {6)
atrike Oeal Date Maturity Date Coy MTH dmount Initial MTH Amount
2004-11-15 () S007-11-15 (@) KR {9) (=112,000,000 (10)
mIHEe 2w
(1) SEtAEHeE] AEX =
IFEE HAIZ

(2) ESAZIE BAISHH 0IAHE A2
(3) =P0e EStAEHUHHI A |Ef
(4) (3) S S22 HefH
() S22 E5tAZHHHIA IS5t
{6) (B) S SatAZMH HeH
(7 ZZE HeHg

(8) HeHel o

{9) WTH 4nount 2| St
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(1)

(1) E2Nxd=s +H2Z OIEEE 1.0602)
@ (EIREZE)

(Zh) = =2 1,050,000, 000 (CH) Z2A =2 1,060, 000, 000 (U0 1, 000, 000)

@ (EEtAE)

SEAZHITE HIE2ZE SEMME 00IH =S ZAlHZls HEHIEIIE)

=

{2) 0IAI 2 (M Libor DIALE I 213, 2I1EE= 1,0408)

@ (2=

(xp) O] At H| = 13,000,000 (CH) = = 13, 000, 000 (150 12, 500)
« Fefzt A 20 e 017 =

@ (EEtAZ)
(Zh # =2 13,000,000 (8D 12,500) (CH) = a2 12,941, 250

EEtAZEHeH0l2! 58, B0

SHoZRH UD 12,800 £ +F&tn B2 DEO0|IAH0.04931, (60, 000, 01/NE ASE
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(2)
(3) ZMY B} OIFEE 1,087)

(A 22Ad= 5,000,000 (CH) 2l=pzkinle 5, 000, 000

= AN =S 21 2=k © (1,080-1,045)+1,000,000= 5, 000, 000}

(Ah) SEtAEEo L 12,000,000 (CH) S=tAz 12,000,000

(4) Hel2222 (Ol=2= 1,0608)
@ (E2 =)
(&b E2AE=2 1,045,000,000 {0 1,000,000; (CH) = = 1,060, 000,000 {U=D 1,000,000)
2| 2fabi 5, 000, 000
« 2RI =S SEAEH 2t S22 2H sFE Yeigioz A

@ (EE2E)

(zbhh & 2 1,060,000,000 (UsD 1,000,000 CCH) & =i+ 1, 060, 000, 000
SatAE 12,000,000 Sk A0S (++) 12,000, 000

« Z[ZE HIZEA] 2] H=nEA A 2=2 A HeisY

@**]I—T—EHI 27 SaekaE

0]
fujn
b
g
=



