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18.60% P 24

13.95% @ 18 O——) 18%( 6%)

9.30% ¢ 12

)
4.65% @ 6 ) 80
) 100 > -20%
v
3. :
4. (VaR: 99%, 10 ) :
New 2Star POSH-2 7,299



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) ZIBIIZF0L: 20101 78 27 2t J|EXHA B}
(6) Z2HWOIY : 2008 1€ 28, 2008 72 282, 2009 19 23Y, 2009 79 28Y, 2010 19 26
s 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-2 106
4. (VaR: 99%, 10 )
New 2Star SEKE-2 153




%)

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



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 1,245

4. (VaR: 99%, 10 ) :
New 2Star SGHY-1 1,631



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 1,431
1,893

4. (VaR: 99%, 10 )

New 2Star SGDs-1




YH-2 |

New 2Star
1.
(
1) 2 (1-2)
ELS 0
ELS 11,361 11,361
11,361 11,361
2.
(1) JIZXHA: BIOIYA BS SiAE 25=F
(2) &sfed 2007 88 16Y
(3) 91 : 2009 8€ 13
(4) J1=0HA 1 2007 08 142 DI Z XAt SOt
(5) ZISIIEFI1: 2009 08& 11 I ZXta St
(6) S2tEIIY :2008E 02& 11, 2008 08 11, 20094 02€ 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

4. (VaR: 99%, 10 ) :

New 2Star



New 2Star NH-4 |
1.
1) (2] (1-2)
ELS 0
ELS 29,046 29,046
29,046 29,046
2.
(1) JIE & 1 NIKKEI225 X4, Bta @ BEx
(2) ¢3Y : 2007 8Y 202
(3) 91 : 2010 8 162
(4) JIZJ24 1 20075 088 172 JIER & B}
(5) HIZJIEF0t: 20102 088 122 J| EXH&r 0}
(6) ZHEOIY : 20084 028 132, 20081 082 122, 2009 028 122, 2009H 088 122, 20104 02 112
1) 3
36 30%
30
" 18%
24 z
70 80
18 3
23
12
0% 30%
6 v
D 85 % 00 1) = x (1+18%)
2) = x (1 -
3. :
4. (VaR: 99%, 10 )

New 2Star NH-4



New 2Star HGDG-1
1.
(
@ 2 1-2)
ELS 0
ELS 10,146 10,146
10.146 10,146
2.
(1) IETA: HOAE BEX (OAL HES
(2) 28 20074 82 282
(3) Pl : 20004 8 262
(4) JIZJH24 : 20074 088 272 JIE XA B0
(5) AIZIIZEEI} 1 2009 082 242 I E XA+ EI}
(6) S2HEIIY : 20084 028 222, 20081 082 222, 20094 028 242
1 2
50%
24.20% 2 o
18.15% 18 V
.
12.10% 12
50 60
6.05% 6
. 2) 2
80 65 70 75 1100 s | 0%
3.
New 2Star HGDG-1 715
4. (VaR: 99%, 10 ) :




New 2Star NH-5 |
1.
@ 2 @1-2)
ELS 0 0
ELS 5,463 5,463
5,463 5,463

2.

(1) JIZE & © NIKKEI225 Xl Bt=ael 8 s

(2) 28 : 2007 82 292

(3) 2712 12010\ 88 262

(4) JIZ0k21 : 20074 088 272 JIZE XA E0t

(5) HIZIIZZI 1 20108 08 242 JIE X4+ B}

(6) Z2BIIY : 20084 028 222, 20081 082 222, 20091 028 242, 20094 082 242, 20104 028 232

36

24

80 85 920 100

3. :

4. (VaR: 99%, 10 )

New 2Star NH-5

573

1) 3

" 21%

23
40%




New 2Star LEHF-1
1.
1) (2] (1-2)
ELS 0 0
ELS 5,050 5,050
5,050 5,050
2.
(1) JIEZRL BSIUBEXNF ESF, LIGHEI BEF
(2) e 120074 428 20
(3) 2t : 20091 48 17
(4) J1Z=04A 1 200744 428 192 DI E= X4 SO
(5) ZBIIZEZIt: 20094 47 152 I E XA SOt
(6) Z2tEOIY : 2007 102 162, 2008 048 162, 2008 10" 15
1) 2
A 40%
24 —
18
12 60 75
6
2) 2
40%
75 80 8 9 100 —
3.
New 2Star LEHF-1 486
4. (VaR: 99%, 10 )
New 2Star LEHF-1 757




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 1,281

4. (VaR: 99%, 10 )
New 2Index KN-6 498




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-2 135
4. (VaR: 99%, 10 )



New 2Star KESE-1 |

1.
(
1) 2 (1-2)
ELS 20,634 20,634
ELS 20,634 20,634
20,634 20,634
2.
(N IR : AR BE=, Qstos =
(2) g 2007 098 11
(3) 2421 : 2009 09 09Y
(4) J1Z424 20071 098 102 2t JIEXHAS] B}
(5) AIZIIZEF0F: 20095 09" 07 2t I EXHAS| B0t
(6) Z2HHOIY : 20081 038 052, 2008 098 052, 20098 038 052
1) 2
40%
A o
24
18
12 « 0
6
2) 2
40%
70 75 80 8 1100 g —
3. :
New 2Star KESE-1 1,488
4.

(VaR: 99%, 10 ) :



