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

3. :
New 2Star SGHY-1 1,140

4. (VaR: 99%, 10 ) :
New 2Star SGHY-1 1,695



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 1,345

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

YH-2 1,035

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 )

1,850

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 IIETN : BHUAL PEZ (jOHL PES
(2) 282 : 2007\ 88 282
(3) 21 : 2009 8& 26
(4) JIZEIIZ 1 20074 082 272 I E A& EI}
(5) AIZIIZEEI} 1 2009 082 242 I E XA+ EI}
(6) Z2HEIIY 1 20081 02 222, 20081 082 222, 20094 02 242
1 2
50%
24.20% 24 _
18.15% 18 V
.
12.10% 12
50 60
6.05% 6
. 2) 2
80 65 70 75 1100 s | 0%
3. :
4. (VaR: 99%, 10 )

New 2Star HGDG-1




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
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1) 3

" 21%

23
40%




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-1 513
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 1,410

4. (VaR: 99%, 10 )
New 2Index KN-6 120




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) ZBIIZZF0t: 2009 49 232, 24, 27 2t J| X4k SIS At=H 2
(6) 2t IIY 2007 102 232, 242, 252, 2008 4& 23, 24, 252, 2008 10¥ 232, 242, 27
A
1) 2
40%
24 —
18 - 15%
12 N 60: 70
6
e 122
> _40% 40%
70 75 80 8 100 ol —
v
1 : = x (1+15%)
2) = x (1-
3. :
4. (VaR: 99%, 10 ) :



New 2Star KESE-1 |
1.
(
1) 2 (1-2)
ELS 0
ELS 20,634 20,634
20,634 20,634
2.
(1) JNERA : AHET HES Qsiod HE5
(2) &Y 2007 092 11
(3) 221 @ 20094 092 09
(4) JIZ=J424 20079 09 102 2 I Z XA E0}
(5) EZIIZEZ} 1 20098 098 072 2t | EXHAHS] 0}
(6) E2HHIIY : 2008 03 052, 2008 098 052, 2009E 038 052
1) 2
40%
A o
24
18
12 « 0
6
22
40%
70 75 80 85 100 g —
3. :
New 2Star KESE-1 1,581
4. (VaR: 99%, 10 )

New 2Star

KESE-1 2,136



New 2Star KESE-1 |
1.
(
1) 2 (1-2)
ELS 0
ELS 20,634 20,634
20,634 20,634
2.
(1) JNERA : AHET HES Qsiod HE5
(2) &Y 2007 092 11
(3) 221 @ 20094 092 09
(4) JIZ=J424 20079 09 102 2 I Z XA E0}
(5) EZIIZEZ} 1 20098 098 072 2t | EXHAHS] 0}
(6) E2HHIIY : 2008 03 052, 2008 098 052, 2009E 038 052
1) 2
40%
A o
24
18
12 « 0
6
22
40%
70 75 80 85 100 g —
3. :
New 2Star KESE-1 1,581
4. (VaR: 99%, 10 )

New 2Star

KESE-1 2,136



New 2Star KIKE-1 |

1.
(1) (€3] (1-2)
ELS 0
ELS 38,555 38,555
38,555 38,555
2.
(1) JI= XA KOSPI200 X%, 8t=8S B85
(2) & 20074 098 19
(3) 2H1 20104 098 13Y
(4) J1E0t2 120074 09€ 142, 17, 182 2t DI EXtAH BItO| AT
(5) ZIZIIE=ZFIt: 2010 09€ 08Y 2 J|=XHAHSl Bt
(6) =2r& oY :2008F 3" 072/ 102/ 11, 2008 9& 082/ 092/ 10,
2009 3 092/ 10/ 11, 20094 98 072/ 082/ 092, 2010 3¥ 082/ 09/ 10
1) 3
36 40%
0] 1
24 :
80
18
12
6
80 85 90 100
1) = x (1+21%)
2) = x (1-
3. :
New 2Star KIKE-1 1,784
4.

(VaR: 99%, 10 ) :




New 2Star HMKE-1 |
1.
@ 2 @1-2)
ELS 24,228 24,228
ELS 24,228 24,228
24,228 24,228
2.
(1) JIETL : ABEH HEF | B2 A HEF
(2) 282 : 2007\ 092 282
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(4) J1EJH24 20074 9 209, 219, 272 2 JIE T EJIOl AR
(5) 2BIIZF0t 1 2009 9F 142, 15, 162 2 J|EXH4+2] B0t
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12
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33.00% 24 —
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1 20%
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) 60 70
8.25% 6 :
22
> A
70 75 80 8 100 ao | %

3. :
New 2Star HMKE-1 1,873
4. (VaR: 99%, 10 ) :




