84

0 : 2007-03-28
two-star ELS PH-1 |
1.
( )
@ @ (1-2)
ELS
ELS 5,970 5,970
5,970 5,970

2.
(1) JIZRHA - POSCO BEF, BHX 2EX
(2) FOIANBA LU R2LNSHE
(3) 2#Y : 2005\ 128 052
(4) BEII2 : 20104 128 032
(5) ZIZIIF %0} : POSCO B E% 205,833%, BX SEF 87,5338

(20054 118 302, 128 012 & 128 022 2F J|EXH&H SIS M=ER)
(6) EEIIEFIt: 20104 112 292, 119 302, 12”€ 0122 POSCO BEEF, UK BES=F St =g 2

(%)
A
60% 60
(%)
54% 54 1) 5 a0
2 5
48% 48 20%
42% 42
v & | o%
36% 36 -100% 0 o >
60 .
30% 30 1 -15% )
0
24% 24 o0k
18% 18
-100%
12% 12
1 =
6% 6 )
2 - x@-
-15% 0%
(%)
3. :
4. (VaR: 99%, 10 )

two-star ELS PH-1 1,445



two-star ELS PH-2 |

1.
(
@ 2 (1-2)
ELS
ELS 6,337 6,337
6,337 6,337
2.
(1) JIZ=Xak: POSCO ESF, SUIX 2SS
(2) FIHAHSH LT HA2d
(3) ghsi : 20054 128 21
(4) 201 120084 128 24
(5) I ZJIZ=ZFIt: 20054 12¢ 21 &It
(6) EEJIE=I1 20084 12&€ 1929 ZDt
(7) S2tHIIY : 2006E 6¥ 202, 2006 128 20, 2007 62 20Y, 2007 128 202, 20084 6¥ 202 2F =t
o 2uE |
i Ll AL kTR
e
A
3.
two-star ELS PH-2 743

4. (VaR: 99%, 10 ) :




New

1.
(
@ @ (1-2)
ELS
ELS 1,169 1,169
1,169 1,169
2.
(1) 1= XH&+ :KOSPI200 Index
(2) 2e 120061 52 16Y
(3) BHIIY 120074 118 14
(4) J1ZFH2 1 2006 58 152 J| =&t £IH(183.08)
(5) ZZIIEZIL: 2007 11" 1222 J|ERHA SOt
(6) Z2HEIIY 1 2006 118 10, 2007 58 10229l 2 EI}
B
ERmm E£8 BE N ﬁ THEE ZMNE =5 BED FHHE OIE @S
a a ] r "
3 | L1
— o, [
1] -
— ]
o v - -
- - L

3.
4, (VaR: 99%, 10 ) :




New 2index KN-1 |
1.
(
@ @ (1-2)
ELS
ELS 4,239 4,239
4,239 4,239
2.
(1) JIZ= XA : KOSPI200XI 4= / NIKKEI225X| %=
(2) g8 2006 7€ 102
(3) 241 : 20094 72 6
(4) J1Z=01= 2 2006E 7€ 729l D= A4k 2b2ko] EIHKOSPI200 : 164.70, NIKKEI225 : 15,307.61)
(5) HBIIE=ZFIt: 20094 78 2L J|E=Xrak It
(6) S2HEOIY 1 2007 1€ 3L, 2007 7€ 42, 2008 1€ 22, 2008 7& 22, 2009 1€ 229 2t =t
. EJHE EH BE 5 .EJ'#J!' EHE BSHET S8I 20 NE 9
b aum
A B [ E
T, = WA Ri=
. k LIk ] 3 l

i1 (P w HAN o + b -

2 Y =

S IER ] i mirm

s e T e
[ ERE T

3. :
4. (VaR: 99%, 10 ) :




New 2Star HH-1 |

1.
( )
@ (2) (1-2)
ELS
ELS 24,772 24,772
24,772 24,772
2.
(1) JEXA SHUK BES, 5l0|UA BE=
(2) 2 12006 92 192
(3) 81 2008 9 17
(4) 21Z=012 1 20062 9% 192 2| J| =Rt 2t2t0] =0}
(5) 1 ZJ1Z=F0}: 2008 9” 122 J|Z XA B0}
(6) Z2HEOIY : 2007 32 142, 20071 98 13Y, 20081 32 1329 2 &=}
1) 2 409 A
A _
25.00% 24
18.75% 18
< »
12.50% 12
6.25% 6 a2z
-40%
< > v
70 75 80 85 0
3. :
New 2Star HH-1 1,160

4.

(VaR: 99%, 10 ) :




New 2Star HW-1
1.
(
@ 2 (1-2)
ELS
ELS 10,130 10,130
10,130 10,130

2.
(1) JI=Xat SR BEF, 2238 B85
(2) Zef 2006 98 202
(3) 2HJ1Y 20094 9& 14Y
(4) J1=01= : 2006E 92 152, 18,1922 D= X4k 2210l ZIH(R2IS 8 ESF 18,900, St EE= : 84,900&)
(5) EBIIE=ZFI1: 20094 98 10 JIZ=XHat It
(6) 2t IIY 1 20074 38 122, 20074 9€¢ 122, 20084 3€ 12, 2008 9&€ 10, 2009 3& 11

A

36% 36
30% 30
24% 24
18% 18
12% 12

6% 6

NG 80 85 0 "

(VaR: 99%, 10 ) :

409%

A

15%

D
2

60

v

x (1+15%)
x (A-




PH-1 |

New 2Star
1.
C - )
@ @ (1-2)
ELS
ELS 31,528 31,528
31,528 31,528
2.
(1) JIERHA : BIHX ES 3, POSCO BEF
(2) 2re : 2006 108 18Y
(3) 9101 : 2008 10" 10
(4) D104 1 2006 102 132, 162, 1729 J|EXA 242t SIS UA BEZ : 78,2339, POSCO B S : 258,5008)
(5) ZBIIEFIE: 2008 108 62, 7Y, 822l 2 J|EXHA Bt MR
(6) Z24TIIY : 2007 48 62 /92 /102, 2007H 102 8L /9 / 10, 2008 4” 72 /8L / 9
1 2 409 A
A —_—
24
18
1 10%
12 = 6 75 "
6
2) 2
< . v | 40%
75 80 8 90 0 v —
1) = x (1+10%)
2) = X (1 -

3. :

4. (VaR: 99%, 10 ) ;

PH-1 3,876

New 2Star




v

New 2Star KH-1 |
1.
( )
@ (2) (1-2)
ELS
ELS 22,622 22,622
22,622 22,622
2.
(1) JIZRHAL : DI0LR B, 5H0lEA 2S5
(2) g3 : 2006 102 27
(3) BIJIY : 2008 10E 24
(4) 2122424 2006 102 262 J|EXHA 242t0] ZOHOI0LA B3 © 14,1509, 6t0H = :35,5508!)
(5) ZIZIIZF0F: 2008 10" 222 2t I E XA+ Bt
(6) Z2PEOIY 1 2007 48 232, 20074 102 232, 2008 48 23Y
1) 2 509 A
A -
25.00% 24
10%
18.75% 18
12.50% 12
30%
6.25% 6 SR
-40%
< > v
70 75 80 85 |0
3. :
New 2Star KH-1 1,682
4. (VaR: 99%, 10 ) :

KH-1 2,068

New 2Star




New 2index KN-2 |

1.
(
@ (03] (1-2)
ELS
ELS 3,058 3,058
3,058 3,058
2.
(1) JIEXHAF : KOSPI200 B E 3, NIKKEI225 BE 3
(2) o 120066 112 1
(3) B1J1Y : 2008 10E 29
(4) JIZ=0k2 20061 108 312 JIEXHA 2+240] ZIHKOSPI200 : 175.99, Nikkei225 : 16351.85)
(5) ZIZJIZF0}: 2008 108 272 2 DI E XA St
(6) Z2HHIIY : 2007 4” 252, 2007 109 252, 2008 48 25
A
1) 2 309
A P
21.6% 24
16.2% 18 1 20%
10.8% 12 < >
70 80;
5.4% 6 ;
22
< > 30%
- 80 85 90 95 |0 0% |
v
1) : = x (1+20%)
2) : = x (-

New 2Index KN-2 143

4. (VaR: 99%, 10 ) :



New 2Star SH-D1 |

1.
(
@ (2) (1-2)
ELS
ELS 2,683 2,683
2,683 2,683
2.
(1) JIETAH: AHSM BER Bl0|UA HES
(2) gae 120061 118 1Y
(3) BFIIY : 2008 108 29
(4) 2120124 1 20061 102 312 J|EXHA 24210 ZIHAE S 2EZ - 31,4502 / 610|Sl A 2E 3 - 34,2009)
(5) 21ZIIZEZ0F: 2008 108 27 2t J|EXH&F B}
(6) S2HEOIY : 20071 48 252, 2007 10¥ 252, 2008 48 25
y 2 50% t
20.20% 24
15.15% b 18
15%
10.10% 12 ) R
5.05% 6
) . 2
70 75 80 85 0 s | 0%
v
3. :
4.

(VaR: 99%, 10 ) :




New 2Star HK-1 |
1.
C ¢ )
@ 2 (1-2)
ELS
ELS 11,739 11,739
11,739 11,739
2.
(1) JIEXA  KT&G HEF, BH2H HE5
(2) g 2006\ 118 3L
(3) BHI1Y : 2008 10 302
(4) J1Z0k24 1 20066 112 22 JIZE XA 2t2t0] ZIHKTG HEZ - 58,8002 / #2FS BEX - 36,2002)
(5) HZJIZEZ01 1 20092 108 292 2t I EXH & E}
(6) Z2HEIIY : 2007 42 262, 2007 108 302, 2008 48 282, 2008 108 292, 20094 42 28
A A
37.5%
> 30 — 5%
—_—
30.0%
—_— 24
27.0%
‘_
22.5% 22.5%
0 0 » 18
18.0%
<< >
s 100 120
13.5% ‘ﬂ» 12 T
9.0%
7.5% I 6
4.5% =
J R = x (1 + 21%)
« 100 120 g R G
3.
New 2Star HK-1 451
4. (VaR: 99%, 10 ) :



New 2Star LK-1 |

1.
(
@ (2) (1-2)
ELS
ELS 17,043 17,043
17,043 17,043
2.
(1) JIETAH: LGERIALCD BEEX, JIOHK RE=
(2) e 1 2006H 118 21
(3) BHJ1Y 12008 118 19
(4) 2120124 £ 20061 112 202 J|EXHA 24210 ZIHLGR B ALCD 2E3 - 30,9502 / JI0H% B S5 - 14,6502)
(5) ZIZIIZZ0H: 2008 118 172 2 I Z XA+ Bt
(6) Z2HEOIY : 20071 58 162, 2007 118 152, 2008 58 15
X 1 2 A
1 40%
24% 24 o
18% 18
12% 12 <
6% 6
2) 2
R 40%
70 75 80 85 1100 —
v

3. :
4. (VaR: 99%, 10 ) :



New 2Star PH3Y-1 |

1.
(
[0} @ (1-2)
ELS
ELS 12,661 12,661
12,661 12,661
2.
(1) JIZXHAH: POSCO BS=, 8UIX ESF
(2) ¢ 2006 11& 29
(3) 2012 2009 118 23
(4) J1E=012 12006 119 24, 27, 28Y 2f IIIQ| At=H 7 (POSCO 2S5 : 286,833, S BES3 1 69,600&)
(5) ZIBIIE=FIH: 2009 1117, 18Y, 1929 2t J|E XAt STt
(6) 2+ IIY : 2007 58 17 /18,2007 118 192 /202 /21, 2008E 58 192 /202 /21
20084 11€ 172 /18 /192, 2009 5€ 18 /194 / 20¥
A
A
30% 36 1) 3
40%
25% 30 —
20% 24 <
15% 18
10% 12
5% 6
) 80 85 90 100 "
3. :
4. (VaR: 99%, 10 ) :



New 2Star MS-1

1.
)
[O) @ a-2)
ELS
ELS 15,404 15,404
15,404 15,404
2.
(1) JI=X4H: B2 HIA BES, AAE I BESF
(2) gtaiel 2006 118 292
(3) 81 2008\ 118 23
(4) D101 120064 112 24, 272, 2820 2F IO M=HA (U ZHIA 2S3 : 85,8338, &85 ES3 : 145,5008)
(5) ZIZJI=Z0F: 2008 118 192 I E=XHAH SO
(6) Z2HEIIY : 20074 5 21, 2007E 118 212, 20084 58 21
1) 2
40%
A
24
18 1 10%
) 75!
12
6 2) 2
40%
< 75 8 8 9 100 -
3. :
4.

(VaR: 99%, 10 ) :




New 2Star SG-1 |
1.
( )
@ (03] (1-2)
ELS
ELS 17,979 17,979
17,979 17,979
2.
(1) JIEXIS : HHET BEF, GSAM BEX
(2) 28 : 2006\ 128 042
(3) B : 2008 112 282
(4) JIZ0H : 20061 112 292, 30,128 1209] 2t Z)to| NSBR(GLTX BEF : 635,666%, LGAL BEF : 87,2669)
(5) 21ZIIZF0t: 20084 118 242, 259, 26219 2t J|EXH4F Bto| B
(6) Z2HBIILL : 2007 53 232, 252, 282, 2007 118 232, 262, 272, 20081 58 232, 262, 272

24

18

12

\4

70 75 80 85 100

3. :
New 2Star SG-1 1,310

4. (VaR: 99%, 10 )
New 2Star SG-1 886

1) 2
50%

1 22.4%

2) 2
50%




New 2Star HS-1 |

1.
(
@ @ (1-2)
ELS
ELS 13,979 13,979
13,979 13,979
2.
(1) JEXA : SHURH A BEX, ASEDY BEF
(2) el : 20061 128 08Y
(3) 91712 : 20085 122 52
(4) 2IZ=0121 : 20061 128 82 ZOHSHUIBHIA BSE : 84,3009, ASS DY BSX : 20,9509)
(5) ZEIIZE0t - 2008 128 320 2t J|EX A B}
(6) E2HHIIY : 200744 68 42, 2007 128 52, 20084 62 3Y
1) 2 'y
4 40%
24% 24 o
18% 18
1 15%
12% 12 « 60
6% 6
22
40%
) 75 80 8 90 1100 i —

3. :
New 2Star HS-1 1,220

4. (VaR: 99%, 10 ) :
New 2Star HS-1 1,721




New 2index KN-3 |

@ 2 1-2)
ELS
ELS 4,107 4,107
4,107 4,107

N

SUESRZ

()

JIZ= XA D KOSPI200 283, NIKKEI225 28+
ol 2006l 128 15Y
oY 2008E 128 12¢
JIZ=J128 1 2006E 128 132 9] 2t ZIHKOSPI200 : 178.75 , Nikkei225 : 16,692.93)
EZI|IZEZ0}: 20081 128 102 2 JIEXHAF B}
Z2HEOIY 1 2007H 68 8L, 2007 128 102, 20081 6 10Y
1 2 A
A 30%
18.0% 24 —
13.5% 18
1 10%
9.0% 12 “
4.5%
80 8 90 95 0
v

6
;

(VaR: 99%, 10 )
New 2Index KN-3 588



New 2Star LS-1
1.
( )
@ (2) (1-2)
ELS
ELS 13,715 13,715
13,715 13,715
2.
(1) IIZXHA: LGN ESF, 48 ES=F
(2) s 12006 128 27
(3) 212 2008 12& 19
(4) J1E=012 12006 128 21Y, 222, 2629 2t D|=Xta I A=H A (LGE X} @ 55,8333, AH 3 : 162,166%)
(5) HEBIIZ=ZFI1: 20084 12¢ 152, 16Y, 1722 2 J|=Xtak SIS B
(6) S2HHOIY 1 2007 6 14, 152, 16, 2007 128 142, 172, 182, 2008 6& 16Y, 17, 18Y
1 2 A
A 40%
22.4% 24 I
16.8% 18
15%
11.2% 12 N
5.6% 6
2)2
40%
75 8 8 90 1100 ! —
v
3. :
New 2Star Ls-1 1,059
4. (VaR: 99%, 10 ) :

New 2Star

LS-1 1,522




GH-1

New 2Star

(1-2)

19,829
19,829

2

@

19,829
19,829

ELS
ELS

all

<

all

[es]

all

[aV]

bl

s

!

0]

S

oy

LU -
oy
M_obua

T i
S
%MWE
< @
P
KD m

Kk MJﬁB
4o iy =
™ j_‘m=_2
< ol © a1
i LTI
=} _- a1
1o ol _» »™
. o ol T
KF _- N ol
W _, SN N
HeP —m
— O §l m o~
ol W o — & my
H——m 38~
Ko mom s &8
T538 L9
eSS
TR R
<R R
= olol N~ B0
K ®B0 ~ KH Ko R
~ ol o) ~ R KO

1 24%

40%

1) 2

24

18

100

24%

18%

12%
6%

70 75 80 85

1,524

GH-1

New 2Star

1,446

(VaR: 99%, 10 )

GH-1

New 2Star



New 2index KN-4 |

1.
(
@ @ (1-2)
ELS
ELS 3,468 3,468
3,468 3,468
2.
(1) JIE XA :KOSPI200, NIKKEI225
(2) g 2007 18 17
(3) 812 : 20108 18 14
(4) J1Z42 1200713 18 1529 2t J|EXHAF E0}
(5) HBZIIZEFH: 20108 18 12200] 2t J|EXHAF S}
(6) Z2HE MY : 2007 78 112, 20084 18 102, 2008E 78 102, 20094 18 12, 20094 78 10
A
A
1) 3
36% 36 30%
30% 30
1 12%
24% 24
18% 18 * 70 %
12% 12 | 5%
6% 6 123
o | 3%
) 95 0 105 v
1) = x (1+12%)
3. : 2 = x (-
4. (VaR: 99%, 10 )

New 2Index

KN-4 1,435



New 2Star LH-1 |
1.
)
@ @ (1-2)
ELS
ELS 14,257 14,257
14,257 14,257
2.
(1) JIETAH LGN HEF, BUAL BE=
(2) g3 1 20074 28 13Y
(3) BHJ1Y 1 2009E 28 11
(4) J1ZE21 2007 22 1229 2t J|EXHA FO}
(5) ZIZIIZF0F: 2009 28 9U Q| 2t J|E X4+ ED}
(6) S2HEOIY : 2007H 8 8L, 20081 28 42, 20081 88 7Y
1) 2
40%
A
22.0% 24 —
16.5% 18 { 10%
11.0% 12 <
70!
5.5% 6
2) 2
R ooy | 40%
70 75 80 85 100 R

3. :
New 2Star LH-1 1,104

4. (VaR: 99%, 10 ) :

LH-1 1,426

New 2Star




New 2Star IS-1 |
1.
(
@ 2 (1-2)
ELS
ELS 6,095 6,095
6,095 6,095
2.
(1) JIER & : AMFI BEZ, KOSPI200 2 S
(2) gt 120071 22 262
(3) B 12010 22 222
(4) JIEIA 1 20079 28 2329 2t J|E Atk B0t
(5) ZIBIIZEZ0: 2010 22 1829 2t J|ZXHAF Bt
(6) E2HHIIY : 2007 082 202 , 2007 112 202, 20084 027 202, 2008 052 202, 20081 082 202,
2008 119 192, 2009 022 182, 20094 052 20, 2009 08 192, 2009 112 18Y
A
31.500% 36 N
1) 3
28.875% 33 30%
26.250% 30 —
23.625% 27 1 150
21.000% 24
21 «
18.375% = %
15.750% 18 Y| 5%
13.125% 15
2)3
10.500% 12 30%
-30%
7.875% 9 —
v
5.250% 6
) 95 100 110 i
3. :
4. (VaR: 99%, 10 )
New 2Star IS-1 498




New 2Star YH-1 |

1.
(
@ @ (1-2)
ELS
ELS 43,620 43,620
43,620 43,620
2.
(1) JIETAL: BHOIUA BEX, HOIAE BEF
(2) g3 1 20074 32 13Y
(3) BHIIY : 20094 38 6Y
(4) J1ZEJ1 2007 3 8L, 9L, 1222 2t J|EXHAF B}
(5) 21ZIIEZ01: 20096 3 29, 3L, 429| 2t I E X4 EI}
(6) Z2HEOIY 1 2007 9 3Y, 4, 52, 20081 3 3, 42, 52, 2008E 9 1Y, 2, 3Y
A
1) 2
40%
A
24% 24 —
18% 18 | 15%
12% 12 < >
60 70
6% 6
2) 2
« R s | 40%
70 75 80 85 100 R
v

3. :
New 2Star YH-1 2,937

4. (VaR: 99%, 10 ) :

New 2Star YH-1 4,021



New 2Star KL-1 |

1.
(
@ 2 1-2)
ELS
ELS 8,517 8,517
8,517 8,517
2.
(1) JIZR4E: SK BEF, LGEYALCD EEF
(2) ey : 2007 38 23Y
(3) &1 12009 38 202
(4) 2120k £ 20074 3% 219, 2229 2t J|EXHA BOtS| =B
(5) I BIIEFIt 1 2009 32 18 2t J|ZAtak Bt
(6) SOt 1 2007 98 18, 2008E 3 18, 2008 9 17

A
1) 2
40%
A
24 —
18 1 15%
12 <
60
6
2) 2
o 40%
70 75 80 85 [100 R
v

3. :
4. (VaR: 99%, 10 ) :
New 2Star KL-1 1,035



	규정 84조 1, 2, 3 & 4호

