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2) = x (1 -
3. :
4. (VaR: 99%, 10 )

2,736

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) JIZ=XtA: SUHE BEF, R BSEF
(2) il 1 20074 82 282
(3) 2F1Y 20094 8 26
(4) J1&0t2 120074 08 272 DI =Xt It
(5) ZIZJIEZFIt: 2009 08€ 24Y I = X4+ E0t
(6) Z2HE Ot 20084 02 22, 2008 08& 22, 20094 028 242
1 2
50%
24.20% 24 -
18.15% 18 V
) o
12.10% 12
50 60
6.05% 6
R 22
680 65 70 75 1100 o0 | 2%
3. :
4. (VaR: 99%, 10 ) :




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



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

New 2Star

LEHF-1

715




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 #N/A
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 1,508
4. (VaR: 99%, 10 )

New 2Star

KESE-1 1,564



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 1,508
4. (VaR: 99%, 10 )

New 2Star

KESE-1 1,564



New 2Star KIKE-1 |
1.
@ 2 @1-2)
ELS 0 0
ELS 38,550 38,550
38,550 38,550
2.
(1) JIZ X4 : KOSPI200 Kl , BHR &2 S5
(2) el : 20074 098 192
(3) 2212 : 20104 098 132
(4) 21Z0H24 1 2007 09 142, 172, 182 2t JIEXH4 Bt A2 HR
(5) 2BIIZX0t 1 2010 098 082 24 J|EXH4HS| B0t
(6) Z2AWIIY : 2008 3T 07/ 102/ 112, 20084 98 082/ 09/ 102,
20091 37 092/ 102/ 112, 20094 98 072/ 082/ 092, 20108 38 082/ 092/ 102
1 3
36 40%
10— o
24 ‘
80
18
12
6
80 & 9 10
1) = x (1+21%)
2) = x (1 -
3. :
New 2Star KIKE-1 2,513
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 3,102




New 2Star HMKE-1 |
1.
1) (2] (1-2)
ELS 0
ELS 24,228 24,228
24,228 24,228
2.
(1) NEXAL: Q8ted S | SHURHA BEF
(2) grafel 120074 098 282
(3) B 120094 98 18
(4) 21042 1 2007 92 20Y, 21, 272 2 D[R XA BOte| Al TR
(5) ZIZIIZ=01: 2009 98 14, 152, 16 2t J|EX4HS| ZI}
(6) S2HWIIY : 2008 3" 132/ 142/ 17, 2008 9 122/ 162/ 172, 20094 38 132/ 162/ 17
1) 2
40%
33.00% 24 —
24.75% 18
1 20%
16.50% 12 :
) 60 70
8.25% 6 :
2)2
> 4
70 75 80 8 1100 a0 | 0%
3. :
New 2Star HMKE-1 1,588
4. (VaR: 99%, 10 )

New 2Star

HMKE-1

2,571



HMDM-1 |

New 2Star
1.
1) 2 (1-2)
ELS 0
ELS 8,007 8,007
8,007 8,007
2.
(1) JI=XAH: UHRIENY BSF , SU2HIA BSF
(2) &sfel 20074 102 08Y
(3) 81 : 2009 10€ 01
(4) J1=0HA : 2007 10€ 052 2F DI =Xt B0t
(5) ZISIIEFI1: 2009 098 29 2t J| = XHALSl It
(6) S2tEIIY :2008E 048 022, 2008 09& 30, 2009¢ 04 01<
1) 2
3 50%
24 —
18 v
D—O { 32%
12 ) i
) 65
6 :
122
6 70 75 80 1100 g 0% | 0%
3.
New 2Star HMDM-1 672
4. (VaR: 99%, 10 )

New 2Star

HMDM-1

1,034



New 2Star POHY-1 |

1.
1) 2 (1-2)
ELS 0
ELS 17,787 17,787
17,787 17,787
2.
(1) JIEXHAF : POSCO BEX , G011 A BEX
(2) a4l : 20071 102 09!
(3) 85712 1 2009 108 07
(4) 12242 2007 102 082 2t J|EXHALS] Z 0}
(5) 2 ZIIZEZ04: 20009 10" 052 2 J|EXHAIS] E0t
(6) Z2+WIIY : 2008 04 032, 20085 102 022, 2009 048 032!
1) 2
4 50%
26.8% 24 —
20.1% 18 v
—0- | 15%
13.4% 12
50 6
6.7% 6 |
65 70 75 80 100 -50% 50%
3. :
a.

(VaR: 99%, 10 ) :



New 2Star

SEST-3 |

(€D) @ (1-2)
ELS 0
ELS 12,931 12,931
12,931 12,931

n

22l
e X

Of b

=)

(&)

IS0 MY 02 b

(22

120074 10& 102 2 J| = XtHate)

t

ek §EEI ES=F
2 120079 108 11
2 20104 10€ 08
ot

E=

ot

EP
Jb:20104 102 06€ 2 JI=Xtatel SOt
20

120084 04 07¢, 2008E 10€ 07, 2009¥ 04& 072, 20094 10& 07, 2010 048 07

21%

1) 3
40%
40.50% 36 —
33.75% 30
27.00% 24
20.25% 18
13.50% 12
6.75% 6
80 85 90 100
New 2Star SEST-3 1,075
(VaR: 99%, 10 ) :
New 2Star SEST-3 1,779

60




New 2Star NS-4 |
1.
@ 2 @1-2)
ELS 0 0
ELS 38,387 38,387
38,387 38,387
2.
(1) JIETHAH : NIKKEI225 X%, 48ET 2S5
(2) 28 2007 108 172
(3) 21 120108 108 112
(4) J1Z0k21 20074 108 122,152,162 2t JIZEXH&HS] BIt0 2B R
(5) ZIBIIZEF0E: 2010 10 052, 062, 072 24 JIER Al BIte| METR
(6) Z2BIIY 1 20081 042 042 /072 / 082, 20081 108 062 / 072 / 082, 2009\ 042 06 / 072 / 08L
20094 108 052 / 062 / 072, 2010 042 052 / 062 / 072
13
40%
37.50% 36 o
31.25% 30 '
o—0 21%
25.00% 24
60, 80
18.75% 18
12.50% 12 -40%
6.25% 6
80 85 20 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star NS-4 4,578



New 2Star 1S-4
1.
 : )
1) (2] (1-2)
ELS 0 0
ELS 7,924 7,924
7,924 7,924
2.
(1) DIERFAF : MBI BEZ , KOSPI200 K| <
(2) Z8 120073 102 24
(3) 201 : 2010 102 21
(4) JIZ=0HA 1 2007 102 222 2 D|EXH4kS| EIt
(5) ZEI|Z=Z0t: 2010 102 19 2t J|EZXHAHS] S0t
(6) ZHEIIY 1 2008 42 172, 2008 102 172, 2009 42 17, 20094 102 192, 20104 47 19
[JRA] E00a8 F3 224 [TIEB] M AR F2E EE6 1A 2k 0ENAl
T+ T = o
1 o S B g L
MLER Al AL D& aEE S|
| B 2
B T
. ————— Al h i
el b — (iAE T =
a2z
i —_— HEFH
i —_— . - T o m mel pnia=s
BRI e ] s iy nigk skEE Noj
mazu S 2Y
7] ] 7] 158 e
3.
New 2Star 1S-4
4. (VaR: 99%, 10 )

New 2Star I1S-4



New 2Star LPIB-1 |
1.
( - )
@ 2 @1-2)
ELS 0 0
ELS 5,988 5,988
5,988 5,988
2.
() JIEXH4: LGREA BEX  J|ges BEX
(2) w8 : 20074 102 252
(3) BIIY : 2009 108 232
(4) JI1ZJ12 : 20074 102 242 2t JIEX MO )
(5) HZIIZZIH 1 20001 108 212 2t JIEXH4kS] B0}
(6) E2EIIY © 2008 042 212, 200851 108 212, 20094 042 212
[EA] £ HE =1 =55 [DEE] =W =T E30EE] 8l DA
. 48
@ 2 gE pAE
e W L N S0
b LW 1 ] Hi= i
o1 T e Ry 1 5 i
14,578 — . . :
il il
ABE
7% —t
4 1T [N e mo peovcns |
. . . - FrtaeE| . | SO 34 MRS B
% S B0 a5 i HEDA L E i) i e ey |
3. :
4. (VaR: 99%, 10 ) :



