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12 -60% 1
6
1) x (1+15%)
< . 2)
35 -30 25 -20 -15 -10 0 -
3.
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4. (VaR: 99%, 10 ) :



New 2Star LEHM-1
1.
( )
@ 2 @1-2)
ELS
ELS 3,031 3,031
3,031 3,031
2.
(1) JI=XtAE: LGRX BSF, 24 B8=F
(2) el 120074 7€ 132
(3) 201 120094 7€ 102
(4) J1Z01=2 120074 7€ 122 2 DI=XHak SOt
(5) S2HHIIY 20084 1€ 8%, 2008 7€ 82, 20094 1€ 62
1 2 Iy
A 40%
24 —
26.0%
19.5% 18 15%
12 < 5
13.0%
6
6.5% 2) 2
40%
‘ 75 80 85 90 1100 ! v —
1) = x (1+15%)
2 = x (1 -
3 ) C
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4. (VaR: 99%, 10 )
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New 2Star KELP-1

1.
( )
1) 2 (1-2)
ELS
ELS 5,345 5,345
5,345 5,345
2.
(1) JIEXAL : =S (GHEYA
(2) 28 : 2007 78 18Y
(3) B 120094 78 15
(4) J1=012 1 2007 7€ 16 2 DI E XA SOt
(5) Z2rEOIY : 2008 18 11, 2008E 78 112, 2009 18 13
A
1) 2
40%

24%

18%

12%

6%

24

18

12

v

70 75 80 85 100

3. :

a. (VaR: 99%, 10 )

New 2Star KELP-1
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| 15%

D
2

2) 2
40%

x (1+15%)
x (1-




New 2Star POSH-2
1.
C )
1) (2] (1-2)
ELS
ELS 12,761 12,761
12,761 12,761
2.
(1) JIZ=XHAE: POSCO, AlISHR|Z=
(2) el 120074 7€ 202
(3) 201 20104 7€ 152
(4) J1E0HA 1 2007.7. 16, 18, 19(&,2=,8) St 2 [012 FAH]
(5) S2HHOIY 20084 1€ 152, 2008 7€ 152, 2009 1€ 15, 2009 7€ 15Y, 2010 1& 15¢
A
23.25% —— 30
27.9%( 9.3%)

18.60% ¢—— 24

13.95% ¢ 18 .—E 18%( 6%)

9.30% @ 12

4.65% ¢ 6

100 ” |20
3. :
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4.

(VaR: 99%, 10 ) :
New 2Star POSH-2



