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RiskMetrics Model

' P Bond
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6 % QURT actual/365
KRW

Discount Curve
Interest cashflow
Issue Date

Maturity Date
Previous Coupon Date
Principal cashfiow
State Procedure
Structured CashFlow
Template

Term

THEO/Value
THEO/Price
THEO/Accrued Interest
THEO/Yield
THEO/Adiusted Durati
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2001/03/02 (-62)

2005/03/02 (1.399)

2001/03/02 (-62)

2005/03/02 {1.399) 100 KRW

@cash flow generator

“Structured Payment Type"="Fixed". "Paym:
Fixed Rate Bond

3 Months

n
) Curve Module
% Model Module
2} FX Module -

| @3 ~ [Objects [ @ - | [ b
4 J6 Instruments
4 Fixed Rate Bond(1)
FRE-1
Portfolio(1)
4 [ Portfolios
4 Portfolio(1)
Deskl
7 Curves
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1.0109 KRW
B.168 % ANNU actual/365
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