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30.5% 30 —
24.4% 24 0 1 21%
18.3% 18 %
12.2% 12 23
40%
6.1% 6 —
80 85 90 100
3.
New 2Star NH-5 401
4. (VaR: 99%, 10 ) :




New 2Star LEHF-1
1.
@ 2 @1-2)
ELS 0 0
ELS 5,030 5,030
5,030 5,030
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
12 Y
40%
25.00% 24 —
18.75%
18 1 15%
12.50% 12 < CONG
6.25% 6
2) 2
40%
75 80 85 9 1100 ! v —
3. :
4. (VaR: 99%, 10 ) :



New 2Star KESE-1 |

1.
(1) (€3] (1-2)
ELS 0
ELS 20,634 20,634
20,634 20,634

2.

(1) JI=XaH: AEET BEF, 28 B85

(2) 23 20074 09 112

(3) 2HJ1 20094 09€ 092

(4) J1E=0tA 1 2007 092 102 2t D= XHatel SOt

(5) ZEIIEZI1: 20094 09€ 072 2t D= XH&tel E0t

(6) 2Ot 2008 037 052, 2008 092 052, 2009 03 052

1) 2
40%
27.6% 24
20.7% 18
13.8% 12 *
6.9% 6
2) 2
40%
70 75 80 8 [100 —
A

3. :
New 2Star KESE-1 1,466
4. (VaR: 99%, 10 ) :



New 2Star IKE-1
1.
(€] 2 (1-2)
ELS 0 0
ELS 9,488 9,488
9,488 9,488
2.
(1) JIZ=XtAE: KOSPI200 KI==, st=28e BEx
(2) el 1 20074 09 14
(3) 201 120104 9¥ 10
(4) J1Z0r=2 2 20074 09€ 122 2 DI=XHate] S0t
(5) ZBIIZZF0: 201048 9€ 082 2 DI ZXHALS Bt
(6) =2t Ot 120084 3€ 072, 2008 9€ 09, 2009¢ 32 09, 2009 9=& 09, 2010¢ 3& 092
1) 3
40%
41.10% 36 o
34.25% 30
o_o - 219
27.40% 24 .
60;
20.55% 18
13.70% 12
6.85% 6
80 85 90 0w
3.
New 2Star IKE-1 520
4. (VaR: 99%, 10 )
New 2Star IKE-1 629



New 2Star KIKE-1 |

1.
(1) (€3] (1-2)
ELS 0
ELS 38,550 38,550
38,550 38,550

2.

(1) JI=XH&E - KOSPI200 XI5, st=28S B8

(2) 23 20074 09 192

(3) 2HJ1 20104 09€ 132

(4) J1E0HA 1 2007 098 14, 172, 182 2t =Xt SOt =B P

(5) ZEIIEZI1: 20104 09€ 082 2t D= XH&tel E0t

(6) 2@t 2008 37 072/ 102/ 11, 20084 9= 082/ 092/ 10,

2009 3E 092/ 102/ 114, 2009 9& 072/ 082/ 09, 2010 3 082/ 092/ 10

1 21%

t 13
42% 36 40%
35% 30
28% 24 ‘
60 80!
21% 18 }
7l
14% 12
% 6
80 85 20 100

3. :
New 2Star KIKE-1 2,271

4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 3,275

123

40%




New 2Star HMKE-1 |
1.
1) () (1-2)
ELS 0 0
ELS 24,218 24,218
24,218 24,218
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 1,703
4. (VaR: 99%, 10 )

New 2Star

HMKE-1

2,484



New 2Star HMDM-1 |

1.
@ 2 1-2)
ELS 0
ELS 8,007 8,007
8,007 8,007
2.
(1) JIZTAE: HRZHGHY ESF, SU2HIA BES=F
(2) &&feal 2007 102 08Y
(3) BHI1Y : 2009 102 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
y 50%
32% 24 —
28% 18
+ 32%
16% 12 !
h 50 65
8% 6 ’
‘ 8 70 75 8 1100 ” s | 5%
A
3.
New 2Star HMDM-1 729
4.

(VaR: 99%, 10 ) :
New 2Star HMDM-1



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

2os2el =

Of b

w
e M

~
=

(&)

IS0 MY 02 b

(22

PATA S
Cél
%
oA
IE=F
oY

40.50%

33.75%

27.00%

20.25%

13.50%

6.75%

SHEN 25, SKEHIB 2SF

120074 108 11
120104 10& 08¢

20074 10& 102 2t JI=Xrakel SOt
Jb:20104 102 06€ 2 JI=Xtatel SOt
120084 04E 07¢, 2008 10& 0

36 —

21%

New

(VaR: 99%, 10 )

30
24
18
12
6
100

New 2Star SEST-3 1,149

60

7€, 2009¥ 04& 07, 20094 10& 072, 20104 048 07




New 2Star NS-4 |
1.
@ 2 @1-2)
ELS 0 0
ELS 38,380 38,380
38,380 38,380
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 4,102



New 2Star 1S-4
1.
C - )
1) 2 (1-2)
ELS 0 0
ELS 7,924 7,924
7,924 7,924
2.
(1) JIEXAF : AL BE3, KOSPI200 Xl
(2) 28 12007 102 24
(3) 91 : 20104 102 21Y
(4) JIZ=J24 1 20079 10" 222 2t J|EXHALS] EJ}
(5) FIZIIZ301: 20104 102 192 2 I EXAHS] ZDt
(6) S2rEOIY : 2008 42 172, 2008 102 172, 20094 48 172, 2009 102 19, 2010 42 19
[JRA] E00a8 F3 224 [DEB] M FE S61R) 2600 DEHA|
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1 o S B g L
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B
i, el
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5w — . o T o o= me pmnas
ST T ] s iy nigk skEE Noj
A 2z A%
" ] 7] 158 e
3. :
4. (VaR: 99%, 10 ) :



New 2Star LPIB-1 |
1.
( - )
@ 2 @1-2)
ELS 0 0
ELS 5,988 5,988
5,988 5,988
2.
(1) JIET A : LGEYA PEX  J|geH HES
(2) g8 : 20074 108 252
(3) 91 : 20094 108 232
(4) 210k 1 20074 10 242 2t DI EK&kO] 0}
(5) ZIIZZ01: 20094 102 212 2t I ETare] Et
(6) Z2+OIY : 2008 048 212, 2008 108 212, 20091 042 21
[OHA] 2|48 1 Z2X5) [O88] e =12 EX8K F610 1IN
. 428
Tl L
1_."?""“. i B § fAPE '!If
0,10 248 2 av
1. T L ——— 0 L2 | & o
14,50 — uEs - . :
il il
Aza
7.2 — an
4 1T [N e mo peovcns |
- . . - FrtaeE| . | SO 34 MRS B
T 5 Bb a% i HEDA L] i e ey |
3. :
4. (VaR: 99%, 10 )

New 2Star

LPIB-1 570



New 2Star LELP-1 |
1.
(
@ 2 @1-2)
ELS 0 0 0
ELS 4,469 4,469
4,469 4,469
2.
(1) JIZTH4 : LGRK BEF , LGEYALCD 2EF
(2) 282 20074 112 062
(3) 212 © 2009 112 042
(4) J1Z0k21 20074 118 052 2 JIZXHekS] 0t
(5) HIZIIZZI 1 20098 118 02 2t I E K&l E0}
(6) Z2BIIY : 20084 048 292, 20084 10 312, 20094 048 292
[ Al [ Bl
p 2o
e @ 25 o s
- =9 |24l AL
- AN S0 0 it 0
2% - - 1802 .
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14% — 1248
« S .
=5
7% — 62 A=
- 4.-.
* P . hlENZ
0 73 80 33 100 A== AN
3. :
4. (VaR: 99%, 10 )
New 2Star LELP-1 317




New 2Index KN-10
1.
( )
@ @ @-2)
ELS 0 0
ELS 7,856 7,856
7,856 7,856
2.
(1) JI= XA KOSPI200 X4, NIKKEI225 Xl 4=
(2) & 20074 11&€ 13
(3) 2HJ1 120104 11€ 082
(4) J1E=0tA 1 20074 112 092 2t D= Xpatel SOt
(5) ZEIIEZI1: 20104 112 04 2 DI =XH&tel S0t
(6) S2&ItY : 20084 058 022, 2008E 11€ 052, 2009 042 30, 20094 117 042, 2010 042 30
[ Al [ Bl
o5
I @ 33 SO g FoIg
azt 363 40% 014 a=et Bol
e
miz =T
m% * 30n2
- o
28% 2413 (e 1%
2% -~ 1843 + *
a0 80
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T4% —— 12HE
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= &= 0 iEme
3. :
4. (VaR: 99%, 10 ) :




