84

° : 2007-09-11
two-star ELS PH-1 |
1.
( )
1) 2 (1-2)
ELS
ELS 5,970 5,970
5,970 5,970
2.
(1) JIE XA : POSCO BE=, 8%t BEX
(2) ZIAHSH LT} PR
(3) 284 : 20058 128 052
(4) 91212 : 20108 128 03
(5) 2 =J|Z==0}: POSCO EEF 205,8338, BHi HE= 87,5338
(20054 112 302, 128 012 & 128 022 2 J|EXHA BIto| AT R)
(6) ZZIIZE=04: 2010E 118 292, 118 302, 128 0129 POSCO HEZ, MR HEF S0 AT
(%)
A
60% 60
(%)
54% 54 s a0y 4
25
48% 48 40%
42% 42
v 8 |o%
36% 36 -100% O 0 >
60 ' .
30% 30 1 -15%
0,
24% 24 100%
18% 18
-100%
12% 12
1 =
6% 6 )
2) = X (1 -
-15% 0%
(%)
3.
two-star ELS PH-1 672
4. (VaR: 99%, 10 ) :
two-star ELS PH-1 1,146

(%)



two-star ELS PH-2 |

1.
(
@ @ (1-2)
ELS
ELS 6,337 6,337
6,337 6,337
2.
(1) JIZ=XeH 1 POSCO BEF, EUX BSF
(2) FotIAEA 2N : Pl
(3) Zr# 2005 128 21
(4) 9012 20084 128 24
(5) ZIZJIEIt: 20054 128 21 Bt
(6) ZIZJIE=0t 1 2008 128 1922 ZIt
(7) Z2r8Ote : 2006 62 202, 2006 128 202, 2007 6@ 202, 2007¢ 128 202, 2008 62 20 2t Et

oeuE |

3. :
4. (VaR: 99%, 10 ) :
two-star ELS PH-2 1,326




New 2Star HH-1 |

1.
(
1) 2 (1-2)
ELS
ELS 24,772 24,772
24,772 24,772
2.
(1) JI =X B ESF, ol0lEHA S5
(2) &sfed 2006 98 19
(3) 91 2008 9& 17
(4) J1=0H2A 1 2006 9 192l DI E XAk 24249 E0t
(5) ZIZIIEFII:2008H 9 122 I Z XA SIt
(6) S2HEIIY : 2007 3 14Y, 2007 9 132, 20084 3€ 1329 2t It
1) 2 400 4
A -
25.00% 24
18.75% 18
< >
12.50% 12
6.25% 6 nz
-40%
- > v
70 75 80 85 0
3. :
4.

(VaR: 99%, 10 ) :




New 2Star HW-1 |

1.
(
1) 2 (1-2)
ELS
ELS 10,130 10,130
10,130 10,130
2.
() JIET&H BT EF, 22128 ¥EF
(2) g2 : 20064 98 20
(3) 21 : 20094 98 14
(4) J1ZEH24 120061 9B 152, 18,1920 I E XA 242t ZIHR2I2S HEZX © 18,9002, HX HEZ : 84,9002)
(5) FIEIIEZ0}: 20094 9B 102 I X XA E0}
(6) Z2HTOIY : 2007 38 122, 2007 92 122, 20084 32 122, 2008 92 102, 2009 38 112
4 13 409 A
36% 36 —
30% 30
\
(‘_O 1 15%
24% 24 - .
- 60; 75! "
18% 18 :
12% 12 oo | 40%
v
6% 6
< _ 1) = x (1+15%)
N 80 85 0 " 2) = x (-

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



New 2Star PH-1 |
1.
(
(1) (€3] (1-2)
ELS 0
ELS 31,724 31,724
31,724 31,724
2.
(1) JIEXHAE: SR BEF, POSCO BEF
(2) el : 20061 102 18
(3) 88012 : 2008 108 10
(4) 21212 : 20061 108 132, 162, 1722 JIEXt&F 242t0] ZIHS T S : 78,2338, POSCO 2 S : 258,5008)
(5) 2SIIF 3041 20084 108 62, 72, 80'4 2 I EXH BOLO] (BB T
(6) S2tWOIY : 20071 48 62 /92 /102, 2007 108 82 /92 / 102, 2008 48 72 / 8L / 9L
12 40% A
A J—
24 :
18 v
[0 g W { 10%
12 = 60 75 -
6
22
j . oo | 40%
75 80 8 90 0 v —
i)} = x (1+10%)
2) = x (1 -

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

New 2Star PH-1




New 2Star KH-1 |

1.
C )
1) (2] (1-2)
ELS 0
ELS 22,748 22,748
22,748 22,748
2.
(1) JIZRHAH 2 JI0LR BEF, 510|UA BEX
(2) graiel :2006E 102 27
(3) B : 2008 102 24
(4) JIZ=J124 1 20065 10" 262 JIE XA 20240] ZIHOI0IX BEZ= 1 14,1508, 510|=A BE3 @ 35,5508)
(5) ZIZIIZ=30t: 2008 102 222 2t J|Z= K& I}
(6) 2P EOIY 1 20071 48 232, 2007 102 23, 20081 48 23
1) 2 509 A
A -
25.00% 24
1 10%
18.75% 18
< >
12.50% 12
30%
6.25% 6 |22
-40%
< > v
70 75 80 85 |0

3. :
New 2Star KH-1 2,113

a. (VaR: 99%, 10 )

New 2Star KH-1

:



New 2Star LK-1 |

1.
(
1) 2 (1-2)
ELS 0
ELS 16,903 16,903
16,903 16,903
2.
(1) JIETA : LGHYALCD 2EF, JI0HR EEF
(2) &Y 20061 112 21
(3) 2H21g @ 20084 112 19
(4) 210K 1 20061 118 202 JIEXAF 24240 EJHLGE Y ALCD EEF - 30,9502 / JI0IXt BE 3= - 14,6508)
(5) EIZIIZZ0F: 2008 118 172 2 I EXHAH B0}
(6) E2HHWIIY 1 20078 52 16Y, 2007E 118 152, 2008% 58 152
1 2 4
t 40%
24% 24 o
18% 18
12% 12 <
6% 6
2) 2
R 40%
70 75 8 85 100 —
v

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



New 2Star KL-1 |

1.
(
@ @ (1-2)
ELS
ELS 8,517 8,517
8,517 8,517
2.
(1) JI =T SK BSF, LGEEALCD BEF
(2) g - 2007 3 23
(3) 201 : 2009 3& 20
(4) J1=01 120074 3€ 21, 2220 2F J|Z XA SIHQ| MtsT A
(5) ZIEII=ZD1: 2009 3& 182 2 J| = XA B0t
(6) S2HEIIY : 2007 9 18Y, 20084 38 18, 2008 9 17¢
A
1) 2
40%
A
24
18 1 15%
12 <
60
6
2) 2
< . 40%
70 75 80 8 1100 A%
v
3.

New 2Star KL-1

a. (VaR: 99%, 10 ) ( : )

New 2Star KL-1




New 2Star 1S-3

1.
(
1) (2] (1-2)
ELS 0
ELS 12,068 12,068
12,068 12,068
2.
(1) JIZ=XAE: AEET BS3, KOSPI200 2S5
(2) el 120074 49 022
(3) 201 120104 3€ 262
(4) J1Z0t=2 1 20074 39 292 2 DI =Xtak SOt
(5) ZBIIZZF0: 20104 3€ 242 2 DI =Xt Bt
(6) =2t Ot 1 2007 9€ 212, 20084 3€ 26, 2008 92 24, 2009 3& 252, 20094 9& 242
A
A
1) 3
27.0% 36 35%
22.5% 30
1 21%
18.0% 24
13.5% 18 <
9.0% 12 - -10%
4.5% 6 A R 2) 3
-35% 35%
* 90 0 > v
1 = x (1+21%)
2) = X (1 -
3. :

New 2Star 1S-3 1,281

4. (VaR: 99%, 10 ) :




New 2Index KN-5 |
1.
(
(€] 2 (1-2)
ELS
ELS 16,786 16,786
16,786 16,786
2.
(1) JIZ=XHAF : NIKKEI225 23, KOSPI200 EEF
(2) &sfel 20074 48 02
(3) 91 2010 3€ 26
(4) J1Z0t=2 1 20074 39 292 2 DI =Xtak SOt
(5) ZBIIZZF0: 20104 3€ 242 2 DI =Xt Bt
(6) S2tEIIY : 2007¢ 9¥ 21, 20084 32 262, 2008 9& 242, 2009 3& 25Y, 2009 9¥ 24Y
A
A
1) 3
27.0% 36 35%
22.5% 30
1 21%
18.0% 24
13.5% 18 <
9.0% 12 | 10%
4.5% 6 D e 2) 3
35%
-35%
< 90 0 > v
3. :
4. (VaR: 99%, 10 ) :



New 2Star GS-1 |

1.
C )
1) (2] (1-2)
ELS
ELS 27,598 27,598
27,598 27,598
2.
(1) JIZ=XaE: AN BSEF 8UME BEF
(2) &sfl 20074 48 04
(3) 91 : 20094 48 2
(4) J1=0HA 1 2007 48 3 2t DI =XHaE SOt
(5) ZISIIEFI1: 2009 38 31 2t I ZXHa Bt
(6) S2tEIIY 1 2007¢ 9¥ 282, 20084 32 312, 2008 9& 30
A
1 2
40%
A
26.0% 24 —
19.5% 18 1 15%
13.0% 12 <
60! 70
6.5% 6
2)2
. 40%
70 75 80 85 100 I
1)) = x (1+15%)
2) = x (1 -
3. :
4. (VaR: 99%, 10 ) :



New 2Star SEST-1 |
1.
(
@ 2 @1-2)
ELS
ELS 11,793 11,793
11,793 11,793
2.
() IIETHA : HETT REF, SKLAB REF
(2) el 120074 49 132
(3) 201 120104 49 9
(4) JIEIH2 20074 48 112 2 I E A B0}
(5) ZBIIZZF0: 20104 49 72 2 DI =4k Dt
(6) Z2tE Ot 1 20074 10€ 82, 20084 48 82, 2008 102 8L, 2009 42 8L, 2009 10& 7
N 1) 3 Il
40%
30.6% 36 -
25.5% 30
1 18%
20.4% 24 <
15.3% 18
2) 3
40%
10.2% 12 o
v
5.1% 6
C 80 85 % 100
3. :
4. (VaR: 99%, 10 ) :

New 2Star

SEST-1 1,147



HMHY-1 |

New 2Star
1.
( )
1) 2 (1-2)
ELS
ELS 23,199 23,199
23,199 23,199
2.
(1) JIETA : BHHBHIA BEX, 5l0|9A BEX
(2) 2ae :2007H 48 192
(3) 201 2009 4 17
(4) JIZ424 20071 48 18 2t | EXHAF 0}
(5) HZIIZZ}: 20094 48 152 2t I EXHAF S}
(6) Z2+HOILY 1 2007 108 152, 20084 48 152, 2008E 102 152
A
1 2
40%
A
25.00% 24 —
18.75% 18 { 15%
12.50% 12 <
70
6.25% 6
2)2
< > A40% 40%
70 75 80 85 100 R
v
3. :
4. (VaR: 99%, 10 ) :




New2Star SEKE-1 |

1.
(
@ @ 1-2)
ELS
ELS 13,340 13,340
13,340 13,340
2.
() JIET&: MLET HEF, SRS BEX
(2) &sfed 20074 58 16Y
(3) 91 2010 5&€ 13
(4) 12042 1 20074 52 142 2t I E X & F0}
(5) ZIBINIEFI: 2010 58 14 2t J|ZXH& B
(6) S2tEIIY 1 2007 11€ 92, 20084 58 8L, 2008 112 11, 2009 5& 11, 20094 11€ 11
N )3 Il
40%
30.6% 36 —
25.5% 30
1 15%
20.4% 24 <
15.3% 18
2)3
40%
10.2% 12 o
v
5.1% 6
) 80 85 90 100 " D = x (1+15%)
2) = X (1 -
3. :
4. (VaR: 99%, 10 ) :

New2Star SEKE-1 1,784



New 2Index KN-7

1.
[ )
@ (03] 1-2)
ELS
ELS 9,957 9,957
9,957 9,957
2.
(1) JIZ=XHAE: KOSPI200 2 S35, NIKKEI225 2 S=
(2) el 120074 52 162
(3) 201 120104 58 132
(4) J1&0t2 1 20074 58 142 2t JI=XHak SOt
(5) ZIZJIEZFIt: 2010 58 142 2 DI =Xt It
(6) 2t O 1 20074 118 92, 20084 58 82, 20084 11&€ 11, 2009 5& 11, 2009 11& 11
4 1) 3 i
40%
30.6% 36 o
25.5% 30
1 15%
20.4% ” «
15.3%
18
10.2% 23
. 4
12 -40% 0%
5.1% v
6
< O >
8 90 9 1) x (1+15%)
2) x (1-
3. :
4. (VaR: 99%, 10 )
New 2Index KN-7 497




New 2Index KN-8 |
1.
( - )
@ 2 @1-2)
ELS
ELS 14,278 14,278
14,278 14,278
2.
(1) JIZ & © KOSPI200, NIKKEI225
(2) &Y 120073 53 82
(3) 221 120104 53 42
(4) J1Z042 20074 57 72 2 I EXH& B
(5) 2ZJIZH0t 1 20104 48 302 2 I E R B0t
(6) 2B : 20071 102 312, 20084 48 302, 20084 107 302, 20094 42 282, 20091 108 302

v

4 1) 3
40%
30% 36 o
25% 30
20% ” «
15%
18
10%
12
5%
6
T 85 90 95 0 v D
2

3. :
New 2index KN-8 1,446

4. (VaR: 99%, 10 )

New 2Index KN-8

673

2)3
40%

x (1+18%)
x Q-




New2Star SEST-2
1.
( - )
(1) (€3] (1-2)
ELS
ELS 5,756 5,756
5,756 5,756
2.
(1) JI=XTah: A EET BEEF, SKEB BEF
(2) 2raid 20074 68 44
(3) 21 20104 58 28
(4) J1&012 120074 5€ 31 2t JI=XHek SOt
(5) ZIZIIEZFI: 2010 58 262 2 DI =Xt It
(6) =2rE oY 1 2007 119 272, 20084 5& 272, 20084 112 262, 2009 52 272, 2009 1148 25¢
N 1) 3 1
40%
31.50% 36 —
26.25% 30
1 15%
21.00% 24 <
15.75% 18
2) 3
40%
10.50% 12 o
v
5.25% 6
) 80 85 90 100 " 1)) = x (1+15%)
2 = x Q-
3.
New2Star SEST-2 357

4. (VaR: 99%, 10 ) :



New 2Star NS-2
1.
(
1) (2] (1-2)
ELS
ELS 1,239 1,239
1,239 1,239
2.
(1) JIZ=XtAE: AEET BEF, NIKKEI225 2SS
(2) el 120074 6 42
(3) 201 120104 59 282
(4) J1F01=2 1 20074 5€ 312 2 JI=Xtak SOt
(5) ZBIIZZ0: 20104 5 262 2 DI =Xtat Bt
(6) Z2tE O 1 20074 11€ 27, 2008 5& 274, 2008 11& 262, 20094 52/ 272, 20094 1€ 25¢
A
A 1) 3
31.50% 36 35%
26.25% 30
1 15%
21.00% 24
15.75% 18 <
10.50% 12 - -10%
5.25% 6 T N 23
35%
-35%
* 90 0 > v
1) = x (1+15%)
2) = x (1 -
3.
New 2Star NS-2 112
4. (VaR: 99%, 10 )

New 2Star



DGSG-1

New 2Star

(1-2)

25,095
25,095

@

(€D)

25,095
25,095

ELS
ELS

o
15

120074 53 14¢,

=
120074 58 174
120094 58 132

A
A
24

1 24%

1) 2
50%

24

70

18

50

100

24%

18%

12%
6%

70 75 80 85

x (1+ 24%)

x (1-

D
2)

1,575

DGSG-1

New 2Star

(VaR: 99%, 10 )

New 2Star

1,620

DGSG-1



New 2Star

NS-1

New 2Star NS-1 |
1.
(
1) (2] (1-2)
ELS
ELS 8,299 8,299
8,299 8,299
2.
(1) JIERbAH : AET X, NIKKEI225 2S5
(2) e : 20074 58 212
(3) PHJIY : 20101 58 17
(4) J1ZF0K2 20071 52 18Y 2t J| XA B}
(5) I ZIIZEFt: 2010 58 132 2t J|EXH& E0F
(6) 2P EOIY 1 20071 112 142, 20084 58 142, 2008 112 132, 2009 58 132, 2009 118 13
A
A 1) 3
31.50% 36 35%
26.25% 30 H
'_Q 15%
21.00% 24
15.75% 18 D 65 )
10.50% 12 | -10%
5.25% 6 AR S 2) 3
35%
-35%
< 0 > v
1) = x (1+15%)
2) = x (1-
3.
New 2Star NS-1 751
4. (VaR: 99%, 10 ) i : I




New 2Star NS-3 |

1.
 : )
1) (2] (1-2)
ELS
ELS 6,611 6,611
6,611 6,611
2.
(1) JIEXAL : AE T K, NIKKEI225 S
(2) el 120074 68 42
(3) 2HD1Y : 20094 52 29Y
(4) JIZ4A 12007 67 12 2 J|=RHAH SOt
(5) I ZJIZ=301: 2009 58 272 2t | ZXHAF Bt
(6) =2HEIIY 1 20074 118 28, 2008 58 282, 20084 118 262
N 1 2 1
22.0% 24 30%
16.5% 18
1 10%
11.0% 12 <
5.5% 6
2) 2
< »> 30%
80 85 90 95 0 _
v

1 : = x (1+10%)
2) : = x (1-

3. :

4. (VaR: 99%, 10 )
New 2Star NS-3 588



New 2Star NH-1 |
1.
(
@ 2 @1-2)
ELS
ELS 20,206 20,206
20,206 20,206
2.
(1) JI=Xrak: st=38 A, NIKKEI225 BSF
(2) el 120074 6 182
(3) 21 20104 68 142
(4) J1Z0t=2 1 20074 6 152 2 DI =XHaH SOt
(5) IZJIEZFIE: 2010 628 102 2 DI =Xt It
(6) Z2tE Ot 1 20074 128 124, 2008¢ 62 11, 2008E 12& 102, 20094 6€ 102, 20094 12€ 10
A
A 1) 3
36% 36 40%
30% 30 v
._O 15%
24% 24
18% 18 * 50
12% 12 -10%
6% 6 R 2)3
4
-40% 0%
: 90 O > v
1 = x (1+15%)
2) = X (1 -
3.
New 2Star NH-1 159
4. (VaR: 99%, 10 )
New 2Star NH-1 150




New 2Star HJHS-1

(VaR: 99%, 10 ) :

1.
(
1) (2] (1-2)
ELS
ELS 11,877 11,877
11,877 11,877
2.
() JIETA: BHOME 225, SHMY BEX
(2) a4l : 20071 68 212
(3) 201 : 2009 6 19
(4) 1=+ 20074 6 202 2t I EXHAF B0}
(5) ZIEII=ZFI1: 2009 68 172 2 J| =X Bt
(6) Z2+IIY : 20071 128 172, 2008 68 172, 20081 128 172
A
1) 2
4 50%
24 —
18
1 22%
12 )
N 50
6
2)2
60 65 70 75 1100 - 50%
v
3. :
New 2Star HIHS-1 479
a.



New 2Star POSH-1 |

1.
- )
1) (2] (1-2)
ELS
ELS 25,535 25,535
25,535 25,535
2.
(1) JIZXHAL : POSCO BEZ, ASHKIF BEF
(2) ersil @ 20079 7€ 42
(3) 81 2010 62 29
(4) JI=042 120073 62 292, 7€ 22, 3L 2t DI KA SIH9 MsEHF
(B) EZJIZZFD1: 20104 6/ 25 2 I XHAH B}
(6) S2HEIIY : 2007¢ 122/ 262, 20084 6 252, 2008\ 128 262, 20094 6& 25, 20094 128 28
. Zolam T 8= A -m:aw! IHE SENT THD OI0) 0N AR
22| i
L] 1
F
i1
. [ 3094
23.0% L P M e
18.4% p———— TANY T 1
B
13,0% $p—— A '— (LA T
o
¢ | |
4.8% S5k 2 | -
GHE | | Eo !
|
x LM :”ETE:“ SES—
N
_""_'__-E"-'lﬂ! ENEN 5 N2 B HEJEeE0T om0l s 88
A IREDHNE &£ 3 = ERS0 HEEFA0Y AEE ses =0 e 8
|G L.J}.'HE 2 8% EES0 HENSFAOH METF Ss =0 A 4
3. :
4. (VaR: 99%, 10 ) :



New 2Star NH-2 |
1.
(
1) (2] (1-2)
ELS
ELS 2,790 2,790
2,790 2,790
2.
(1) DIERpAF: sH2 W2 BEZ NIKKEI225 BEF
(2) gagl 12007 72 6L
(3) 201 12010 72 5
(4) JIZ=0HA 12007 72 42 2 J|E XA B0t
(5) ZBIIEZFIL: 2010 7€ 1Y 2t J|ERHAH B0}
(6) ZHEIIY 1 2008 17 42, 2008 72 12, 2009 1” 52, 2009 78 1Y, 20104 12 42
N 1) 3 i
40%
33.0% 36 —
27.5% 30
22.0% 24 <
16.5% 18
2) 3
40%
11.0% 12 4% |
v
5.5% 6
80 85 90 100 " x (1+ 15%)
x (-
3.
New 2Star NH-2 251
4. (VaR: 99%, 10 )
New 2Star NH-2 184



NH-3

New 2Star

®[®
oo

~ |

N

o

|

D

Q)
®[®
oo
~N
| <

~

a

|

nln
|
o|m

o
120074 7€ 6¢

120104 78 52

A
=

(%)

1)

-50%

36

30

o
B
—

24

2

-50%

18

12

x (1+15%)

D
2)

A

-10

-15

-20

-25

-30

-35

(%)

1

[Worst

679

NH-3

New 2Star

(VaR: 99%, 10 )

New 2Star

161

NH-3



New 2Star KEHC-1 |

C )
(€] 2 (1-2)
ELS
ELS 3,631 3,631
3,631 3,631

2007¢ 78 13
120104 78 142

1)
36
-60%
30
; 1 15%
24 L
D A 60° -36
2)
-60% v
1 : = x (1+15%)
. ) =
30 25 -20 -15 !

PEVAN

(VaR: 99%, 10 )

New 2Star KEHC-1 8,283

18
12
6
-10 0
New 2Star KEHC-1



New 2Star KEWF-1 |
1.
( - )
@ 2 @1-2)
ELS
ELS 2,515 2,515
2,515 2,515
2.
(1) JIET : B2HE BEF ST 2EF
(2) &Y 12007 78 132
(3) 221 120104 78 92
(4) J1Z0k21 : 20074 78 122 24 JIE XA B0}
A A
1
36
-60%
30
| 15%
24 - s
« —0— >
©6)
18
2)
12 -60% 1
6
1) x (1+15%)
< . 2)
35 -30 25 -20 -15 -10 0 -
3.
New 2Star KEWF-1 218
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 4
4 40%
24 f—
26.0%
19.5% 18 15%
12 < 5
13.0%
6
6.5% 2) 2
40%
* 75 8 8 90 1100 ! v —
1) = x (1+15%)
2 = x (1 -
3 ) C
New 2Star LEHM-1 192
4. (VaR: 99%,

New 2Star

10 ) :




New 2Star KELP-1

1.
( )
@ 2 @1-2)
ELS
ELS 5,345 5,345
5,345 5,345
2.
(1) JI=Xtah: st ®, IGEHEA
(2) & 20074 78 18
(3) 21 20094 78 15
(4) 212012 120074 7€ 162 2t JI=XHak SOt
(5) S2rHIIY 2008 1€ 11, 2008 7€ 112, 20094 18 132
A
1) 2
40%
A
24% 24 —
18% 18 1 15%
12% 12 <
6% 6
2) 2
< S 40%
) 70 75 80 8 1100 R -
v
) = x(1+15%)
2) = X (1 -
3. :
4. (VaR: 99%, 10 ) :




POSH-2 |

27.9%( 9.3%)

New 2Star
1.
( )
(€] 2 (1-2)
ELS
ELS 12,761 12,761
12,761 12,761
2.
(1) JIZXH& - POSCO, AlEHKI =
(2) gaiel 12007 78 202
(3) BHJIY 12010 78 15
(4) 12242 :2007.7. 16, 18, 19(2,+,2) It BR [20/8 FAH
(5) Z2HBOLY 2008 12 152, 20081 72 15, 20094 12 152, 20094 72 152, 2010% 18 152
A

23.25% ¢——— 30

18.60% p—— 24

13.95% @ 18 O———) 18%( 6%)

9.30% ¢ 12

)
465% ¢ 6 ) 80
) 100 > -20%
v
3. :
4. (VaR: 99%, 10 ) :
New 2Star POSH-2 7,490



New 2Star SEKE-2
1.
( )
1) 2 (1-2)
ELS 0
ELS 1,436 1,436
1,436 1,436
2.
(1) JIEXAF : ASEL, 282
(2) 2 12007 82 2
(3) 21 2010 7€ 29
(4) J1Z=01 1 20074 72 3122 =0t
(5) ZIEII=ZFD: 2010 78 272 2 J| = XA B0t
(6) Z2HWOIY : 2008 1€ 28, 2008 72 282, 2009 19 23Y, 2009 79 28Y, 2010 19 26
N 1) 3 1
40%
31.50% 36 _
26.25% 30
1 21%
21.00% 24 <
15.75% 18
-20% 2) 3
40%
10.50% 12 -40%
v
5.25% 6
) 80 85 90 100 "
3.
New 2Star SEKE-2 104
4. (VaR: 99%, 10 )
New 2Star SEKE-2 132




%)

New 2Star SEKE-3 |
1.
( )
@ 2 @1-2)
ELS 0
ELS 3,660 3,660
3,660 3,660
2.
(1) IETHA : HHET, B2 H2
(2) 2a : 20074 82 22
(3) 2212 12010 78 292
(4) 21Z0k21 : 20074 78 3122l ZI}
(5) HIZIIZZI 1 20108 78 272 2t I E A& B0}
(6) Z2BOIY 1 20084 12 282, 20081 72 282, 20091 18 23, 20094 72 282, 20104 12 262
b Y
1
36
-50%
30
21%
2 .
4
18 :
2
12 -50%
v
6
D = x (1+21%)
< 2 =
35 30 25 20 15 10 [0
(%)
® . Morst 1
3. :
New 2Star SEKE-3 451
4. (VaR: 99%, 10 ) :



New 2Star SGHY-1 |

1.
C )
(€] 2 (1-2)
ELS 0
ELS 14,622 14,622
14,622 14,622
2.
(1) JI=Thah: HEEBY BEF, ol0lLA BEF
(2) el 120074 8 92
(3) 2HJ1 1 20094 8¥ 52
(4) J1F=0H2 0 20074 08 06, 07, 082 2 D=t ZOte| At=E 7
(5) ZIZJIEZFIt: 2009 07€ 30Y, 31, 088 03 2 DIEXH&F Z01Q| M=HRP
(6) =2t Ot 1 20084 01€ 30, 31, 02 01, 2008 072 30, 312, 08& 01, 2009 01& 302, 022 02, 03

A
1) 2
50%
24
18
12 ) s
6 122
) . o | 5%
65 70 75 80 1100 i’ \
1) : = x (1+ 24%)
2) : = x (1-

3. :
New 2Star SGHY-1 1,107

4. (VaR: 99%, 10 ) :
New 2Star SGHY-1 1,612



New 2Star SGDS-1 |
1.
( )
(€] 2 (1-2)
ELS 0
ELS 18,699 18,699
18,699 18,699
2.
(1) IETS  SEH HEF, ME4E2Y BES
(2) g8 120074 82 9L
(3) 2712 : 2009 8Y 52
(4) 2120k 1 20074 082 062, 072, 08Y 2t J|EXHAH EJto] AEHT
(5) AZIIZZ01 1 2009 078 302, 312, 082 032 2t J|EX & EJo| ASER
(6) Z2HEIIY : 20084 018 302, 312, 028 012, 2008 078 302, 312, 08 012, 2009& 012 302, 028 022, 03Y
12
50%
‘ o
24% 24
1 24%
18% 18
12% 12
6%
6 2) 2
50%
65 70 75 80 100 g —
1) = x (1+24%)
2) = X (1 -

3. :
New 2Star SGDS-1 1,599
2,148

4. (VaR: 99%, 10 )

New 2Star SGDs-1




YH-2 |

New 2Star
1.
(
(€] 2 (1-2)
ELS 0
ELS 11,361 11,361
11,361 11,361
2.
(1) JI =T BIOIYA BEF, SliHE 2S5
(2) el 120074 82 162
(3) 21 1 20094 8 132
(4) J1F0H2 1 20074 08 14 DI =Xtat SOt
(5) ZEBIIZ=Z01: 20094 08€ 11 I =Xtk SOt
(6) 2t Ot 20084 02 11, 2008 08& 11, 20094 028 11
A
1) 2
50%
A
24
18 1 18%
12 <
6
65 70 75 80 100 ! —
v
1) = x (1+18%)
2) = x (1 -
3. :
New 2Star YH-2 041

4. (VaR: 99%, 10 ) :

New 2Star



New 2Star NH-4 |
1.
1) (2] (1-2)
ELS 0
ELS 20,046 29,046
29,046 29,046
2.
(1) JIEXAL : NIKKEI225 X4, iR N2 Bex
(2) graHel 2007 88 20
(3) 912 : 2010E 8 162
(4) JIEI42E 2007 08" 172 JIEHAH 0t
(5) HIZIIZZ0}: 20101 082 122 I ERHA S0}
(6) E2HHOIY : 2008 022 132, 20081 082 122, 20094 028 122, 2009 082 122, 20101 028 11
1) 3
36 30%
30
‘1 18%
24 z
70 80
18 :
23
12
0% 30%
6 v
D 85 % 00 1) = x (1+18%)
2) = x (1 -
3. :
4. (VaR: 99%, 10 )

2,470

New 2Star NH-4



New 2Star HGDG-1
1.
(
1) (2] (1-2)
ELS 0
ELS 10,146 10,146
10,146 10,146
2.
(1) JIETA : HUAE BEX (2HL HES
(2) e @ 20074 88 282
(3) 21 : 20094 8 26
(4) J1ZJK 2007 082 27 J|EXH A E0F
(5) EIZIIZEZF0}: 20091 08 242 I EXHAH ZI}
(6) Z2HEIIY : 20081 028 222, 2008 08 22, 20091 02 24
1) 2
50%
24.20% 24 o
18.15% 18 V
| 1506
12.10% 12
50 60
6.05% 6
R 2)2
80 65 70 75 1100 s | 0%
3.
New 2Star HGDG-1 728
4. (vVaR: 99%, 10 )
New 2Star HGDG-1 688




New 2Star NH-5

New 2Star NH-5

1.
(€] 2 (1-2)
ELS 0 0
ELS 5,463 5,463
5,463 5,463
2.
(1) JIZ=XHAE : NIKKEI225 X%, 82X/ B 5%
(2) &sfed 2007 88 29
(3) 91 2010 8 26
(4) J1=0HA 1 2007 08€ 272 JIZ XAt SOt
(5) ZIBIIEFI: 20104 088 24 J| = Xtat St
(6) S2tEIIY :2008E 02 222, 2008 08€ 22, 2009 02 242, 2009 08€ 24, 2010 02 232
36 13
40%
S
24 -1 21%
18 60: 80
12 23
40%
6 o
80 85 90 100
3. :
4. (VaR: 99%, 10 ) i : I



LEHF-1 |

New 2Star
1.
@ 2 @1-2)
ELS 0 0
ELS 5,050 5,050
5,050 5,050
2.
(1) J=Ttet: SHUSEXF 2=, LGHI BEF
(2) el 1 20074 49 202
(3) 21 20094 48 17
(4) J1E0H2 1 20074 48 192 DI =XHak Bt
(5) ZIZIIEZFIt: 2009 48 152 DI XH&F ZDt
(6) =2rE oY 2007 108 162, 2008H 04€ 162, 20084 10& 15
1) 2
Y 40%
24 —
18
12 CURT
6
22
40%
75 80 8 90 100 —
3.
New 2Star LEHF-1 498
4. (VaR: 99%, 10 ) :




New 2Index KN-6 |

1.
1) (2] (1-2)
ELS 0 0
ELS 11,555 11,555
11,555 11,555
2.
(1) JIZ=XFAF : KOSPI200 XI4 , Nikkei225 Xl
(2) gl 1 2007 042 23Y
(3) 2tI1Y : 2010 048 19Y
(4) JIEJHA 1 20073 042 202 JIEXHAF SOt
(5) ZBIIEZIt: 2010 042 15 J|E XA St
(6) Z2HOIY 12007 10" 172, 2008 048 162, 2008 102 152, 2009 048 152, 2009E 102 152
1) 3
35%
36 .
30
15%
24 < 65; 85%
18
123
12 -35% 3%
6
85 20 95 0 105
3. :

New 2Index KN-6 1,257

4. (VaR: 99%, 10 )
New 2Index KN-6 431




MS-2 |

New 2Star
1.
(€] 2 (1-2)
ELS 0 0
ELS 11,033 11,033
11,033 11,033
2.
(1) JIZ=XtaE: AN 2S5, SU2HIA BEF
(2) el 120074 59 42
(3) 2HJ1Y 1 20094 48 292
(4) J1Z01=2 1 20074 49 302, 5& 022, 58 032 2 JI=Xtah IS Mt=E 7
(5) ZIZJIEFIt: 2009 49 23, 24, 27 2t DI XH&F BI1Q] M=HRP
(6) 2t 1 20074 10€ 23Y, 24Y, 252, 20084 48 232, 24, 252, 2008 10€ 232, 24, 27
A
1) 2
40%
24 —
18 - 15%
12 * 60; 70
6
e 122
. a0 40%
70 75 80 8 100 ol —
v
1 : = x (1+15%)
2) = x (1-
3.
New 2Star MS-2 148
4.

(VaR: 99%, 10 ) :



