® 1 2007-12-12
two-star ELS PH-1 |
1.
)
[ @ @ (1-2)
ELS 0 0
ELS 5,692 5,692
5,692 5,692
2.
(1) JIZXH& : POSCO BEF, SUIX BSF
(2) FHSHSA 2L} 2RYMSSA
(3) & : 2005 128 052
(4) 20212 : 20104 128 03
(5) ZIZJIEZFIt: POSCO EE = 205,833, U Xt 2 S 87,5338
(200551 118 302, 128 012 L 128 022 2t DI EXH& Bt METR)
(6) IZII=F0: 2010 112 292, 112 302, 128 0122 POSCO 2EEF, U BEEF 012 s=82
(%)
A
60% 60
(%)
54% 54 )5 a4
I 25
48% 48 40%
42% 42 ; —
v 8 |o%
36% 36 100% O—=0 >
60
30% 30 / | -15% (%
24% 24 100%
18% 18
-100%
12% 12
1 : =
6% 6 )
2) : = x (-
L
-15% 0%
(%)
3. :
4. (VaR: 99%, 10 ) :
two-star ELS PH-1 1,047
two-star ELS PH-2 |
1.
)
[ @ @ (1-2)
ELS
ELS 6,337 6,337
6,337 6,337
2.
(1) JIZX&: POSCO BEF, SUIX BSF
() FoHeSA 2l Pz
(3) &t 2005 128 212
(4) 2012 : 20084 128 24
(5) ZEJIEZFIt: 20054 128 212 St
(6) HIZIIZFIt : 20084 128 1922 FIt
(7) S2HEIHY : 2006 6 202, 2006 128 202, 2007H 62 202, 20074 128 20, 20084 6& 20 2t EJt
L- Rt 0
ITERTEMmEH
e ——— -
- e

' EEE]

3. H
two-star ELS PH-2

a. (VaR: 99%, 10 ) :
two-star ELS PH-2 1,042



New 2Star HH-1 |
1.
(
[ @ [ @ -2 |
ELS | 5 5]
ELS 11,738 11,738
11,738 11,738
2.
(1) X4 BT BEF, BH0|UA BEX
(2) 2@ : 2006\ 9 192
(3) B : 20084 9 172
(4) 2127421 : 20061 9F 1929l DI EXH& 242te] B}
(5) ZIZIIZEZI} : 20081 9 122 JIERH4 Bt
(6) 24 WIIY : 20071 3 142, 20074 98 132, 20081 33 1322l 2t F)}
12 40 A
'y -
25.00% 24 |
v
Q) 1 15%
18.75% 18 i
= 60 70 4
12.50% 12
2)2
6.25% 6 0%
« > v
70 75 80 85 0
3. :
New 2Star HH-1 1,235
4. (VaR: 99%, 10 ) )
New 2Star HH-1 2,365
New 2Star HW-1 |
1.
(
[ @ @ (1-2)
ELS
ELS 10,098 10,098
10,098 10,098
2.
(1) =T B BEF, 22128 255
(2) 2ae : 2006\ 98 202
(3) B : 20091 9 142
(4) 21E242 : 20061 98 152, 18,1920 J|E & 2+2t0] ZIHR2ISE HEF : 18,9008, HHA 2SF : 84,9008)
(5) ZIZIIZZIt : 20001 9 102 JIERH4 Bt
(6) 24 TIIY : 20074 3/ 122, 2007 9B 122, 20081 38 122, 2008 98 102, 20091 38 11

A

36% 36
30% 30
24% 24
18% 18
12% 12

6% 6

b 75 80 85 0 >

New 2Star HW-1

(VaR: 99%, 10 )

New 2Star HW-1

1,469

n3 0% 4
1 15%
= 60 75)
i 23
40%

2)

= x (1+15%)
= x (1-




New 2Star KH-1

1.
( )
[ [} @ (1-2)
ELS 59 -59)
ELS 22,524 22,524
22,524/ 22,524/
2.
(1) JIEX&: JI0LK ESF, dl0IEA BEF
(2) &y @ 2006 108 272
(3) 81 : 2008 108 242
(4) J1Z=012 1 2006 10" 262 J|Z= XA 2t2t0] EJHOIO0IX EEF 1 14,1502, 5t0I= A 2 S @ 35,5508)
(5) EIEIIEFIt: 2008 102 22 2 J|=XH4 0
(6) 2+t 1 2007 48 232, 20074 102 23, 2008 48 23
12 50 4+
A R
25.00% 24 i
v
18.75% 18
< 70 L
12.50% 12 |
2)2
6.25% 6 50%
< > v
70 75 80 85 0
3. :
New 2Star KH-1 2,491
4. (VaR: 99%, 10 ) )
New 2Star KH-1 4,415
New 2Star LK-1
1.
[ [} @ (1-2)
ELS 0 0
ELS 16,692 16,692
16,692 16,692
2.
(1) JIE=XH4F: LGHEALCD 2EF, IOt 2EF
(2) ey @ 2006 118 212
(3) 201 2008 118 192
(4) JIZE0HA 120064 118 202 J|=XH&H 202t BIHLGEE ALCD 2SF - 30,9508 / JI0IX BS3F - 14,650&)
(5) EEIIEFI: 2008 118 172 2 JI=XH4 B0
(6) 2+t 1 2007 58 162, 20074 112 15, 2008 58 152
1) 2
40%
24% 24 N
18% 18
10%
12% 12 50 70
6% 6
70 75 80 85 100 i
3. :
New 2Star LK-1 1,785
4.

(VaR: 99%, 10 ) :




New 2Star HMHY-1 |

1
( )
[ @ @ (1-2)
ELS 0 0
ELS 23,434 23,434
23,434/ 23,434/
2.
(1) =T BULHIA BESF, 50l A BEF
(2) &y 1 2007 48 192
(3) 221 : 2009\ 48 172
(4) 1Z942 2007\ 48 182 2t | EXI& Bt
(5) AIZIIZEZ0} 1 20098 48 152 2 I EX& Bt
(6) 2+t 1 2007 10€ 152, 2008 48 152, 20084 102 152
1) 2
40%
25.00% 24 —
18.75% 18 1 15%
12.50% i
12 60; 70!
6.25% 6
70 75 80 8 1100
3. :
Nevzsiar L
4. (VaR: 99%, 10 ) :
Newastar HMHY-1 3,650
New 2index KN-7 |
1
C )
[ @ @ (1-2)
ELS 24 -24
ELS 9,871 9,871
9,871 9,871
2.
(1) JIZXH& : KOSPI200 2 F, NIKKEI225 2 EF
(2) wae : 2007 58 162
(3) BHJ1Y : 2010 58 132
(4) JIEI42 2007\ 58 142 2 I EX& Bt
(5) ZIBIIEZFI: 20104 58 14 2 J|=XH&F St
(6) Z2HOIY : 20074 118 92, 20081 5% 82, 20084 112 112, 2009 53 112, 2009 118 112
1) 3
0%
30.6% 36 -
25.5% 20
1 15%
20.4%
24 PR3
15.3%
18
23
10.2%
12 40%
5.1%
6
0
85 %0 9% 1 H = x (1+15%)
2) H = x @-
3.
New 2Index KN-7 969
4. (VaR: 99%, 10 )

New 2index KN-7 473



New 2Index KN-8

1.
( )
[ [} @ (1-2)
ELS 0
ELS 14,254 14,254
14,254 14,254
2.
(1) JI=XH4F 1 KOSPI200, NIKKEI225
(2) gr&y @ 2007 58 82
(3) 801 20104 58 42
(4) JIEJHA 120074 58 72 2t DI EXH&H St
(5) ZIEIIESFI: 2010 48 30 2 =X 4 0
(6) 2+t 1 2007 10€ 312, 2008 48 302, 2008 10€ 30, 2009 48 282, 2009 10€ 302
)3
40%
30% 36 N
25% 30
18%
20% 24
15%
18
2)3
10%
12 -40% 40%
5%
6
0
& % 1 x (1+18%)
2) x (1-
3. :

New 2Index KN-8. 1,428

4. (VaR: 99%, 10 ) :




New 2Star NS-2 |
1
(
[ @ @ (1-2)
ELS
ELS 1,239 1,239
1,239 1,239
2.
(1) JIZEXH4E : MHEFT SEF, NIKKEI225 2EF
(2) el : 20074 68 42
(3) BIIY : 20101 5% 282
(4) JIE=0HA 120074 58 31 2t JIEXH&H St
(5) ZIZIIZEZIt: 20101 5 262 2 I Xt B0t
(6) 2+t 1 2007 118 272, 2008 58 272, 20084 1128 262, 2009 5& 272, 2009 118 252
1) 3
31.50% 36 35%
26.25% 30
15%
21.00% 24
15.75% 18 65 0]
10.50% 12 -10%
5.25% 6 23
ap | 35%
90 0
1) x (1+15%)
2 x A-
3. :
4. (VaR: 99%, 10 ) C i
New 2Star NS-2 103
New 2Star NS-1 |
1
C
[ @ @ (1-2)
ELS 0
ELS 8,269 8,269
8,269 8,269
2.
(1) JIEXoF: &E AT, NIKKEI225 2EF
(2) 2#Y : 20074 58 212
(3) BHI1Y : 2010 58 172
(4) 21Z42 : 20071 58 182 24 J|EXH4F BOh
(5) ZIBIIEZFI: 20104 58 13 2 JI=XH&F St
(6) Z2HOIY : 200743 118 142, 20081 58 142, 2008 118 132, 20094 5 132, 2009 118 132
1) 3
31.50% 36 35%
26.25% 30
.,—Q = 15%
21.00% 24 :
15.75% 18 65 %]
10.50% 12 -10%
5.25% 6 2)3
5% 35%
90 0
D x (1+15%)
2) x (1-
3.
New 2Star NS-1 719
4. (VaR: 99%, 10 ) :




New 2Star Ns-3

[ [} @ (1-2)

ELS 1 -1

|ELS 6,610 6,610
6,610 6,610

[N a)

&

oy b

Tpak: HETX, NIKKEIR25 283

120074 68 42

2 120094 58 29

2 120074 6 12 2t I =X Bt
E3FI: 20098 58 272 2t | E Xt Bt

ne

0B N N0 b

ot 120074 118 282, 2008 5F 282, 2008 118 262

1) 2
22.0% 24 0%
16.5% 18
11.0% 12 -
70 80
5.5%
80 8 90 95 0
1) : = x (1+10%)
2 : = x (-
(VaR: 99%, 10 ) ;
New 2Star NS-3 551
New 2Star NH-1
)
[ [0} [ @ (-2 |
ELS | 0 of
ELS 20,188 20,188
20,188 20,188

NS
JRRS =i - S

o

|ZRHeE: Bt M A, NIKKEI225 2 &5
el 1 2007H 68 182
12 :20104 68 142

ES
J

E012 1200749 62 152 2F DI ERHA SOt
SIIEFIE: 20104 6 102 2 JIZ A& St
2

FEOMY 120074 128 122, 20084 6@ 112, 2008E 12& 10, 20094 62 10, 20094 128 10

36% 36

30% 30

24% 24

18% 18

12% 12

6% 6
20 0

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

]

1) 3
40%
——0—| 15%
60 90
-10%
2)3
a0% 40%
1 H = x (1+15%)
2) B = x (-



New 2Star HIHS-1 |

[ [} @ (1-2)

ELS

IELS 11,877, 11,877,
11,877 11,877

[N a)
&2 by

v}

ot 120074 128 17, 200

Heb BRIE 28, SHAY 28F
12007 68 212
12009 68 192
2 120074 6 202 2 J|EXp&H Bt
FEFIH: 20094 62 172 2 JI=XtA SOt
174, 20084 128 172

&
iy
=)
ry

1 2
509
24 —
18
22%
12
50! 60!
6
80 65 70 75 1100 s | %
(VaR: 99%, 10 ) C
New 2Star HIHS-1 0
New 2Star POSH-1 |
C )
[ @ @ (1-2)
ELS 0 0
ELS 25,400 25,400
25,400 25,400
2.
(1) JIZXH4H 1 POSCO BEF, AISHKIF BEF
(2) w3ty 12007 78 42
(3) BHI1Y : 2010 68 292
(4) J1ZEJH2 120079 68 292, 78 22, 32 2 JIERHA Bt MSEHP
(5) ZIBIIEZFI: 20104 67 252 2 DI =XHa St
(6) S2HEOIIY : 2007 128 262, 2008E 68 252, 2008E 12@ 262, 20094 6” 252, 2009 128 282
. EWE 3 R A .i:ﬁﬂl EE ARG 2R3 BNE Q= R
L]
el
BN AR A
. e ————
AR b — AW
-
N — . AN B e el
% 1238 -
kLY [E] ]
- RN
inms —
e

ALEIAE ENEN ¥ JEDE WF UENES D TNHAED AP
AimoAs & 8 & LENE REZAHSAHEN MAEIE AFH 0 @x 4%
Cimmae o @ & SEE BENEFRNN DEA GXE 50 9= 39

(VaR: 99%, 10 ) :



New 2Star NH-2 |

1.
( )
[ [} @ (1-2)
ELS
|ELS 2,790 2,790
2,790 2,790
2.
(1) JI=Xak: Br=282 BE3 NIKKEIR25 €%
(2) &y 12007 78 62
(3) 201 20104 78 52
(4) JIEJHA 120074 7€ 42 2t DI EXH&F SOt
(5) EEIIEFIH: 2010 78 12 2 J|=Xha B0t
(6) 2+t 1 2008 18 42, 20084 78 12, 2009 18 52, 2009 78 12, 20104 1€ 4

1) 3
40%
33.0% 36
27.5% 30
1 15%
22.0% 24 60 80|
16.5% 18
11.0% 12
5.5% 6
80 85 90 100 n H = x (1+15%)
2) H = x (1-
3. :
4. (VaR: 99%, 10 )
New 2Star NH-2 161
New 2Star NH-3 |
1.
( )
[ @ @ (1-2)
ELS 0 0
ELS 4,765 4,765
4,765| 4,765
2.
(1) JI=Xak: =282 BE3 NIKKEIR25 €%
(2) & 20074 78 62
(3) 801 20104 78 5
(4) J1Z=012 12007 7€ 42 2 JIERpAH SO}
(5) EEIIEFIH: 2010 78 12 2 JI=Xha B0t

00

1
36 -50%
30
15%
24 ;|
507 .3
18
2)
12 -50%
6
1 H = x (1+15%)
2) H =
-3 -30 -25 -20 -15 -10 0
o)
(O] . [Norst 1

3. :

a. (VaR: 99%, 10 )

New 2Star NH-3 177



New 2Star KEHC-1 |

[ @ @ (1-2)
ELS
ELS 3,631 3,631
3,631 3,631
T BB BSF, HUK BEF
2 120074 78 132
2 2010 78 142
JIZ0H2 120071 78 122 2 J|ERAF B0t
1)
36
-60%
30
1 15%
24
-60 -36
@6
18
2
12 -60%
6
D H = x (1+15%)
2) H =
35 -30 -25 -20 -15 -10 0
New 2star KeHC-1
(VaR: 99%, 10 ) C
New 2Star KEHC-1 5,740
New 2Star KEWF-1 |
C )
[ @ @ (1-2)
ELS
ELS 2,515 2,515
2,515 2,515
T AW BEF, MUK REF
2 20074 78 132
2 120104 78 92
JIEIbA 20074 7 12 2 DI EXHA B0
1
36 _so%
30
15%
24 |
60~ 36
(]
18
2
12 -60%
6
D = x (1+15%)
2) =
3 30 25 -20 -15 -10 0
New 2Star KEWF-1 197
(VaR: 99%, 10 )
New 2Star KEWF-1 410



New 2Star LEHM-1 |
1.
( )
[ [} @ 1-2)
ELS
ELS 3,031 3,031
3,031 3,031

2.

(1) JI=XaH: LGEX BEF, SU2HIA BEF

(2) &y @ 2007 78 132

(3) 201 : 2009 7€ 10

(4) J1Z=012 12007 7€ 122 2t DI =XHaE b

(5) S2HEIY : 2008 1€ 8L, 2008 78 8L, 2009 18 62

1 2
0%
% -
26.0%
18
19.5% 15%
12 60; 75
13.0%
6 ] -
6.5% 2% 22
o | 40%
75 80 85 9 1100 —
D H = x (1+15%)
2 H = 1 -
a. . ) x (
a. (VaR: 99%, 10 ) C i)
New 2Star LEHM-1 241
New 2Star KELP-1 |
1.
C )
[ @ @ (1-2)
ELS
ELS 5,345 5,345
5,345 5,345
2.
(1) JIETHe : B2, LGEY A
(2) wae : 2007 78 182
(3) 24712 : 20094 78 152
(4) J1EI42 2007\ 78 162 2 JIEX& Bt
(5) Z2®OIY : 20084 18 112, 20081 78 112, 2009¢ 18 132
12
40%
24% 24 —
18% 18 15%
12%
12 6 70
6% 6
122
40%
70 75 80 8 100 _
1 H = x (1+15%)
2) H = x A-

3. :
New 2Star KELP-1

a. (VaR: 99%, 10 )

New 2Star KELP-1 497




New 2Star POSH-2 |
1
( )
[ @ @ (1-2)
ELS 0 0
ELS 12,754 12,754
12,754 12,754
2.
(1) JIZ=XH4F : POSCO, AlBHKI%
(2) &y 1 2007 78 202
(3) B : 20106 78 152
(4) J1Z=04R 1 2007.7. 16, 18, 19(2.4=,2) St B2 [R0I2 FAH
(5) Z2HBOIY 120084 12 152, 20084 78 152, 2009 12 152, 2009 72 152, 20104 12 152
23.25% ¢——— 30
O———> 27.9%( 9.3%)
18.60% $——————— 24
13.959%0 P—— 18 — 15%( 6‘%)
9.30% ¢ 12 E
465% ¢ 6 80
100 -| -20%
3. :
4. (VaR: 99%, 10 ) :
New 2Star POSH-2 8,509
New 2Star SEKE- |
1
C )
[ @ [ @ -2 ]
ELS | of
ELS 1,436 1,436
1,436 1,436
2.
(1) JNETH : HEFT, BREY
(2) 2r# : 20074 88 2
(3) BHI1Y 2010 78 292
(4) 21Z42 : 20071 78 3122l F0
(5) ZIBIIEZFI: 20104 78 27 2 DI =XH& St
(6) Z2HBOIY 120084 12 282, 20081 78 282, 20091 12 23, 2009 72 282, 2010 12 262
13
40%
31.50% 36 —
26.25% 30
21%
21.00% 24 )
15.75% 18 o
40%
10.50% 12 4% |
5.25% 6
80 85 90 100
3.
New 2Star SEKE-2 117
4. (VaR: 99%, 10 )

New 2Star



New 2Star SEKE-3 |

1.
( )
[ [} @ (1-2)
ELS 0
ELS 3,660 3,660
3,660 3,660
2.
(1) JIZRpA : AEHT}, SRHSY
(2) gr&iy 1 2007 88 22
(3) 201 2010 78 29
(4) 21E01A 120074 78 3129 =0t
(5) EEIIESFIH: 2010 728 27 2 =X 4 0t
(6) 2+t : 2008 18 282, 20084 7€ 28, 2009 1€ 232, 2009 72 28Y, 20104 1€ 262
40.50% 36 _s0%
33.75% 30 |
,_'Q,,,,,,,,, 21%
27.00% 24 ;i |
-50 E
20.25% 18 i o)
13-50% 2
6.75% 6
1) : = x (1+21%)
z) =
35 30 -5 -20 15 -10 0
)
™ orst. 1
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEKE-3 2,804
New 2Star SGHY-1 |
1.
C )
[ [5) @ (1-2)
ELS 0
ELS 14,622 14,622
14,622 14,622
2.
(1) I =X ¥E S EEF, oH0ILA EEF
(2) gay : 20074 88 92
(3) BHJ1Y : 2009 88 52
(4) J1Z=012 0 2007 082 062, 07, 08 2 JI=RHA 0O MEEHZ
(5) ZIBIIEFI: 20094 072 30, 312, 08F 03 2 JIZXHA Bt Mresd TP
(6) S2HE Y 2008 018 30, 31, 02& 012, 2008% 072 30, 31, 08 012, 2009% 012 30, 028 02¥, 03

1) 2
50%
24% 24
18% 18
12% 12 50 &
6% 6 L e % [
s | X*
65 70 75 80 1100

3. :
New 2Star SGHY-1 1,161

a. (VaR: 99%, 10 ) :



New 2Star SGDS-1 |

1.
( )
[ [} @ (1-2)
ELS 0 0
ELS 18,672 18,672
18,672 18,672
2.
(D INEX: HPERA BEF, HEEZY BEF
(2) gr&iy @ 2007 88 92
(3) 201 : 2009 88 52
(4) J1E0HA 120074 082 062, 072, 08 2 JXRHAH IO MEEZ
(5) ZIEIJIEZFIt: 2009 072 30Y, 312, 082 03 2 JIEXHA Bt MAsER
(6) Z2+E It : 2008 01€ 30, 31, 022 01, 2008 07€ 30, 31, 082 012, 2009 012 30, 028 02%, 03
1) 2
50%
24% 24
-1 24%
18% 18
12% 12 50 65
6% 6 2) 2
-50% 50%
65 70 75 80 100
1) = x (1+24%)
2) = x (1-
3. :
New 2Star SGDS-1 1,792
4. (VaR: 99%, 10 ) :
New 2Star YH-2 |
1.
( )
[ [} @ 1-2)
ELS
ELS 11,361 11,361
11,361 11,361
2.
(1) JIEX& : B0l A BEF, BUAE 2SEF
(2) &y @ 2007 82 162
(3) 201 : 2009 8& 13
(4) JIEJHA 120074 082 142 JIEXHA&H B0t
(5) ZIEIIEZFIt: 2009 082 11 I =XHa B0t
(6) 2+t : 2008 02 112, 2008 08 11, 20094 028 1<

12
50%
25.00% 24 —
18.75% 18 — e 1%
12.50% 1 =
6.25% 6
22
50%
65 70 75 80 1100 Rl

3. :
New 2Star YH-2 1,080

4. (VaR: 99%, 10 ) :




New 2Star NH-4 |

[ [} @ (1-2)

ELS 0 0

|ELS 29,031 29,031
29,031 29,031

Thak o NIKKEI225 X<, Bt=8 s 28F

giel 120074 88 202

2 120104 88 162
2 12007 08" 172 JIE A& Bt
E3FIH: 20104 08 122 JI=RHAH B0t

HEOY 12008 022 13, 20084 08 12, 2009 02& 122, 20094 08F 122, 20104 02€ 112

New 2star HGDG-1 499

(VaR: 99%, 10 )

39.0% 36
32.5% 30
26.0% 24 |
70 80}
19.5% 18
,,,,,,, >
13.0% 12 23
6.5% 6
80 E3 0 100
New 2Star NH-4 1,984
(VaR: 99%, 10 ) :
New 2Star NH-4 1,608
New 2Star HGDG-1 |
[ @) @ (1-2)
ELS 0
ELS 10,146 10,146]
10,146 10,146
2.
(1) =Tt
(2) gate : 2007 8 282
(3) BFJ1 : 2009¢ 88 262
(4) 212021 : 2007 08" 272 DIE XA E0t
(5) ZBIIEFIL: 2009 088 242 I EXH & S0}
(6) Z2+EIHY : 20081 028 222, 20081 08 222, 2009 028 242
12
50%
24.20% 24 -
18.15% 18
15%
12.10% 12
o
6.05% 6 ]
-40% 22
8 65 70 75 1100 o




New 2Star NH-5 |

1.
(
[ @ @ 1-2)
ELS 0 0
ELS 5,463 5,463
5,463 5,463
2.
(1) JIZ=XH4F 2 NIKKEI225 X%, 8t=82 2S5
(2) g8y 1 2007 88 292
(3) 201 : 2010 88 26
(4) JIEJHA 120074 088 272 JIEXHAH B0
(5) ZIEIIEZFI: 2010 082 24 J|=XH4+ B0t
(6) 2+t : 2008 028 222, 2008 08 222, 2009 028 24, 2009 08€ 242, 20104 022 232
36.6% 36
30.5% 30
24.4% 24 1 21%
18.3% 18
12.2% 12 2%
6.1% ]
80 85 20 100
3. :
4. (VaR: 99%, 10 ) :
ew 25t -5
New 2Star LEHF-1 |
1.
C
[ @ @ (1-2)
ELS 0 0 0
ELS 5,030 5,030
5,030 5,030
2.
(1) JI=X SILIZEXF BSF, LGEN BEEF
(2) &y : 20074 48 20
(3) 2HJ1Y : 20094 48 17
(4) JIZ=0FA 20074 48 19 JIEX&H B
(5) ZBIIEZFIt: 20094 48 152 JIZX& Bt
(6) S2HEIY 2007 10” 162, 20084 042 16, 2008 108 152

12
40%
25.00% 2 —
7
18.75% 18 155
12.50% 12 60
6.25% 6 S— E
25% 22
o | 4%
75 80 8 9 100 —

New 2Star LEHF-1

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

New 2Star LEHF-1



New 2Star KESE-1 |

@ (&3] (1-2)

ELS 0 0
ELS 20,605 20,605

20,605/ 20,605

ZXA ST 2EF, B2 2EF
el 12007 098 11
112 1 2009 098 09

12007 098 102 2t JI=Xtatel Bt
I 2009 09 072 2F JIEXH&ES] Sb
2 12008 03 05, 20084 09 052, 2009 03& 052

1 2
0%

27.6% 24

20.7% . 18

13.8% 12 60 70}

6.9% 6

70 75 80 85 100

New 2Star KESE-1 1,395

a. (VaR: 99%, 10 ) :

New 2Star IKE-1

@ (&3] (1-2)

ELS 0 0
ELS 9,483 9,483

9,483 9,483

JIZERHAE  KOSPI200 Xl <=, 8tRd 2 255

el 12007 098 142

gl 1120104 98 102
12007 098 122 2t DI ZXtatel Bt

ZFIh: 20104 98 08 2t I EXHAS] Bt

$2008E 3”072, 20084 97 092, 20094 3= 092, 2009 92 09, 2010 3& 092

+
1=

o
=

SO

41.10% 36

27.40% 24

20.55% 18

13.70% 12

6
—
100
3. :
New 2Star IKE-1

a. (VaR: 99%, 10 )

New 2Star IKE-1 471




New 2Star KIKE-1 |
1.
[ @ @ -2)
ELS 50 -50
ELS 38,465 38,465
38,465 38,465
2.
(1) JIZ=XH4F 1 KOSPI200 XI5, 8t=28e B85
(2) &y @ 2007 098 192
(3) 801 : 20104 098 13
(4) J1Z=012 120078 09 14, 17, 182 2t =X 4 SIHO| aArEEZ
(5) EIEIJIEZFI: 2010 098 08 2 JIEXHAFS
(6) S2EIIY 2008 3& 072/ 10/ 112, 2008 9= 08/ 09/ 10,
2009E 3”09/ 102/ 11, 20094 92 072/ 082/ 09, 2010 3 08/ 09/ 10
42% 36
35% 30
28% 24
21% 18
14% 12
% 6
8 85 920 100
3. :
a. (VaR: 99%, 10 ) :
New 2Star HMKE-1 |
1.
[ @ @ (1-2)
ELS 0 0
ELS 24,218 24,218
24,218 24,218
2.
(1) JIE=Xah: et2d 2S5 | SU2H A 285
(2) &y : 2007 098 282
(3) 201 : 2009 9 18
(4) J1Z=012 1 20079 97 202, 212, 272 2t DI =XH&t B0t M=ER
(5) ZIEIJIESFIt: 2009 98 14, 15Y, 162 2 J[EXHAS] Et
(6) S2HEIIY 12008 3= 132/ 142/ 172, 2008 92 122/ 162/ 17, 2009 32 132/ 162/ 17
1) 2
40%
33.00% 24 _
24.75%
18 N
16.50% 12 I
60 70:
8.25% 6
-30% 22
70 75 8 8 1100 o |
3. :
New 2Star HMKE-1 1,539
a. (VaR: 99%, 10 ) :
New 2Star HMKE-1 3,691



New 2Star HMDM-1 |

1
(
[ @ @ (1-2)
ELS 0
ELS 8,007 8,007
8,007 8,007
2.
(1) IIETH: HREHHY 2EF, S22 2S5
(2) &y @ 2007 108 082
(3) B2 : 20094 108 012
(4) J2IZEJHA 120074 108 052 2t DI EXH&HS] St
(5) 2 ZIIZZI4 : 20001 09 292 2 I Z XAl Z0}
(6) 2+t : 2008 048 022, 2008 098 302, 20094 042 01
1) 2
50%
329 24 -
24% 18
""" 32%
16% 12
50 65
8% 6
rrrrr -35% 22
8 70 75 80 |10 o | O™
3.
New 2Star HMDM-1 811
4. (VaR: 99%, 10 ) :
New 2Star HMDM-1 1,353
New 2Star POHY-1 |
1
[ @ @ (1-2)
ELS 0
ELS 17,779 17,779
17,779 17,779
2.
(1) JIZXH4E : POSCO ZEZ |, GH0IHA BEF
(2) &y @ 2007 108 092
(3) B2 : 20094 108 072
(4) J2IE=0HA 120074 108 08 2t DI EXH&HS] S0t
(5) ZIZIIZZI4 : 20001 102 052 2 I ZXAl Z0t
(6) Z2+EItY @ 2008 042 032, 2008 10® 022, 2009¢ 048 03
1) 2
50%
26.8% 24 —
20.1% 18
15%
13.4% 12
50,
6.7% 6
...... T
8 70 75 80 100 sy | 5%

3. :
New 2Star POHY-1 1,269
4. (VaR: 99%, 10 ) :




New 2Star SEST-3 |
1.
(
[ [0) @ (1-2)
ELS 0
ELS 12,931 12,931
12,931 12,931
2.
(1IIETY : HEWT REF , SKLUE REF
(2) ey @ 2007 108 11
(3) @12 : 2010 108 082
(4) JIZ=0HA 120074 108 102 2+ DI EX&kS] S0t
(5) ABIIEFE 1 201041 108 062 2 JIET AL Eh
(6) Z2+EItY : 2008 042 07, 2008 108 072, 2009 042 072, 2009 10€ 07, 2010 048 07
40.50% 38
33.75% 30
27.00% 24
20.25% 18
13.50% 12
6.75% L]
80 85 90 100
3. :
Newasta sesrea
a. (VaR: 99%, 10 ) :
New 2Star SEST-3 1,159
New 2Star NS-4 |
1.
C
1) @ (1-2)
|ELs 0 0 0
ELS 38,376 38,376
38,376, 38,376,
2.
(1) JIZXH&F : NIKKEI225 X4, AEET BSF
(@) g : 2007 108 172
(3) 2HI1Y 2010 108 11
(4) 10k 120071 108 122,152,162 2t I EXarel Eool AEB R
(5) ZIBIIEFI: 20104 102 05, 062, 07 2 JI XX Bt MEEHD
(6) E2EIIY © 20084 042 042 / 072 / 082, 20084 10 062 / 072 / 082, 20091 04 062 / 072 / 082
2009 10€ 052 /062 /07, 2010 048 052 / 06 / 07
37.50% 36
381.25% 30
S
25.00% 24
18.75% 18
A
12.50% 12
6.25% L]
8 5 0 100
3. :
a. (VaR: 99%, 10 ) :




New 2Star 1S4 |

1.
( )
[ [0) @ (1-2)
ELS 0 0
ELS 7,924/ 7,924/
7,924] 7,924]
2.
(1) JIEXH : HEHX SSF , KOSPI200 X4
(2) 2@ 20074 108 242
(3) 26212 : 2010 108 212
(4) 21E242 1 20071 108 222 2 J|EXtatS] Bt
(5) ZIZIIZFIt: 20106 108 192 24 JIEXtaSl Bt
(6) ALY : 2008 48 172, 20085 108 172, 2009 48 17€, 20098 108 192, 20101 48 192
[ S THE S T S T | Hem] 3715 B0 Baa] weka AN
I1I i
il WS FH L +uE
- T miE 18w B} BET FT
L
- ——r—
L] m————— = mam L i
in —_— 1 el - — ' -
i —— EE i
im —1 W < | = M i B s |
eesimgmml | W oed wish S |
. . Rasm | Sy AW
- - L T T E ] 4
3. :
4. (VaR: 99%, 10 ) :
New 2Star LPIB-1 |
1.
)
[ @) [ @ (-2 ]
ELS of of
ELS 5,988] 5,988]
5,988] 5,988]
2.
(1) JIETH : LGEYA 2EF, J|Y2Y 2SF
(2) 2@ 2007 108 252
(3) BEJ12 : 20094 108 232
(4) JIZ42 1 20071 108 242 2 DI EXAS] Bt
(5) HIZIIZEFI : 20098 108 21 24 J|EXpat St
(6) S : 20084 048 212, 20081 108 212, 20094 048 212
LITRIAL AR 0 A [H | Al w DS @Tsiu e s
- - (R |
] t.:'- .".'.'-!'-\.\:
e HAR 3B
N . —— il 3
B — rrar " ' "
TR
wEA -
- 3 — AR

| l 1 £
] ol i B iR AE
% T = & B M:H wEY | ™ | ey
1

a (VaR: 99%, 10 ) :



New 2Star LELP-1 |

1.
(
[ [0) @ -2)
ELS 0 0 0
ELS 4,469) 4,469)
4,469) 4,469)
2.
(1) JIEXH : LGHK 2EF , LGEYALCD 2EF
(2) 2aie 20074 118 062
(3) 2EJ12 : 2009 118 042
(4) 12424 : 2007 118 052 2t JIEXHare] Bt
(5) ZIZIIZEFIt : 20098 118 022 24 JIEXtAQ Bt
(6) 2T : 20084 043 292, 2008 10E 312, 20094 048 292
[ Al [ Bl
ror= raz
il ® 23 50 ane o
2% 2593 S0r 23 el Hol
;M MO
-2
21% —— 1842
l-—'i p. 1Y
4% a—— ¥ b
ERE]
7% - 6A3 AEA
% L [ @ 21 =01 avopis:
7 24 W23 B
0 75 B0 85 100 N l)ﬁag-_lgl e 05:1'_‘5;1 =13 Hol
3. :
New 2Star LELP-1 361
4. (VaR: 99%, 10 ) :
New 2star LELP-1
New 2index KN-10 |
1.
C
@ @ 1-2)
|ELs 0 0 0
ELS 7,853 7,853
7,853 7,853
2.
(1) JIZ X4 : KOSPI200 X4 , NIKKEI225 X4
(2) 2@yl 2007 119 13
(3) Bl : 2010 118 082
(4) JIE42 1 20071 118 092 2 DI EXAIS] Bt
(5) HIZIIZFI}: 20106 112 042 2 I EXael E0}
(6) SAWIIY : 2008 05 022, 20084 118 052, 20094 048 302, 2009H 118 042, 20101 048 302
[ Al [ Bl
sz
@ 33 o smc ]
RS %A% 20 Qi GiErE Jol
e
WS ;AR
8% —— 24R38
2% -— 1 iEAm
1% — 12Am
= | oam
0 85 °0 FL
3. :
New 2index KN-10
4.

(VaR: 99%, 10 ) :




New 2Star SHHY-1 |

[ [} @ (1-2)
ELS 0
ELS 1,122
1,122
JIZETHAE : MBHR = B8 F, ol A BEF
gaiel 2007 118 162
QH|g 12009 118 132
JIEJHA 12007 118 152 2 JIZRHAHS SOt
EBIIEFIH: 20098 118 11 2 DI =Xtake] B
SZHEIIY @ 2008 58 92, 2008 118 12, 2009 58 12
[ Al [ Bl
+o5
-— @ 73 =9 Aug
2.0% 2 S0Z A0 1
P
1956 —————— 1848
130X ————— 1288
65% 0 e gHa
@ 23 =9 avoeis
0 15 80 8% 100 == A @2 2o
1 arag
New 25tar SHhv-1
(VaR: 99%, 10 ) :
New 2Star NS-5 |
C )
[ [5) @ (1-2)
ELS 0
ELS 2,552
2,552

N

T8 =
) -3}

)

B

>

[N

o

Jr : 20084 052 19¢, 20084 118 19, 20094 058 192, 20094 11@ 182, 20104 058 18

sag

| XX S W T 2EF, NIKKEI225 X%
P 120078 118 262
Jlg 120104 118 192
|EJH2 1 2007E 118 222 2 JI=XHake] B0t
|ZI|EF0H: 2010 118 172 2 JIZRHA Bt
2
[ Al [ Bl
sas
® 31
A8% S £ 0% 01¥
=29
0% 08
37K e 243
2a% — I8AZ
16% 2ag
8% | oam
=0 5= o0 10 Srzzo
(VaR: 99%, 10 )

New 2star NS-5 210

ASFH

@ 33 =0t stolis
40% 01Y of2E Hol

o= [




New 2Star SEST-4 |
1.
( )
[ @ @ (1-2)
ELS 0 0 0
ELS 2,431 2,431
2,431 2,431
2.
(1 IIETN : LW PEF, SKLYE REF
(2) ey 2007 118 262
(3) 2l 20104 118 192
(4) JIZ=0HA 120074 118 229 2t DI ZX&kel St
(GEESEESEPINERIERVIETSIE S WY EEST
(6) 2+t : 2008 058 192, 2008 118 19, 2009 052 19¥, 2009 11€ 182, 2010 058 18Y
[ Al [ Bl
E =3
@ 33 U %S A=
ASXS————————————————— 683 40% O1% altst Mol
ot XGo
g2
/RS 08 ‘
. -— *
304K 2082 < %
22.8% -— N2
a0
==
15.2% 1| na AED
76X -~—tr A3 .
PeEERZ £0x. 0% Bitel Aol
A% | o o
0 ss 90 00 = =
3. :
a. (VaR: 99%, 10 ) :
ew st sesres
New 2Star KBHY-1 |
1
C )
1) @ (1-2)
|ELs 0 0 0
ELS 3,630 3,630
3,630 3,630
2.
(1) IZER: 2 HEF, 5l0/uUA BES
(2) 2 20074 118 282
(3) BHI1Y : 2009 118 262
(4) D112 120074 118 272 2 JIERH4HS] B0t
(5) ZIBIIEZFIt: 20099 118 24 2t DI EXH&HS] EIt
(6) Z2HEOIY : 20084 5 222, 20085 118 242, 2009 58202
[ Al [ Bl
sz
TR © 23 59 Auc
- 1 505 =0 623 S0l
26 et b=
22.7% —————— 18AZ .
— %
48% -— 1282
E ] ]
nz=n
Ta4% -— oA =
s L™ [ @ 21 =01 amors
TRz o, 506 xd |23 Hol
W 75 80 8 oo A== gﬂl"ﬂ%&%
3.
New 2Star KBHY-1 214
a. (VaR: 99%, 10 ) :



New 5 |

1
( )
[ @ @ (1-2)
ELS 0 0 0
ELS 6,806 6,806
6,806 6,806
2.
(1) JIZXH4F : KOSPI200 X4
(2) &y @ 2007 128 03
(3) B2 : 20106 119 292
(4) J1Z=012 12007 112 30 2t JI=Xatel 0t
(5) ZIZIIZEZI4: 20106 112 252 2 DI EXal B0}
(6) S+t @ 2008 02€ 272, 2008 058 27, 20084 082 27, 2008 118 262, 2009 028 252, 2009 05€ 272
20091 08% 262, 20091 118 252, 20101 028 242, 20101 058 262, 2010\ 088 252
[ Al [ Bl
.
E 4o1E
7ML e RS
IO ¢ IFIRI
ST 2L e N2
78 12T .—T_ ZTIRS
Z5 0T g 2253
ZIEHL &— e ZTIER 18
T8 0T TSRS
56T S————e—— 1SA3 AzH
-——
T2.500% ] ZE3 ae,
SABE e w3 @ 39z ameAs
7R e el AsaloEma 35% Edalte ol =
IS e am: HIEN a7
oa Los TR
3. :
New 5 416
4. (VaR: 99%, 10 ) :
- s
New 2Star HMPO-1 |
1
( )
[ @ @ (1-2)
ELS 0 0 0
ELS 12,997 12,997
12,997 12,997
2.
(1) JIZXH4 : POSCOREF, BRI A BEF
(2) &y @ 2007 128 102
(3) B : 20094 128 42
(4) J1Z=012 1 20079 128 72 2t DI =Rpatel B0t
(GEESIEESSIEFIERPERHIEISIESPNEEST
(6) Z2+E It : 2008 6& 3%, 20084 128 3, 2009 68 3L
[ Al [ Bl
@ A1 SU AN
—_—
36 20 50 24 ot Jo|
g
.
— e
TE. T - —— 243
£ o
q05% — G A==
@ 23 Z0 Aol
m 75 81 85 10 nE=n T L ]
Eaa oL T
i

New 2Star HMPO-1 1,159

a. (VaR: 99%, 10 ) :

New 2Star HMPO-1 1,721



1.
( )
[ [} @ (1-2)
ELS 0 0 0
ELS 6,086 6,086
6,086 6,086/
2.
(1) JIEXr& : KOSPI200 X2
(2) ey @ 2007 128 102
(3) 2EJ1Y : 2009 128 42
(4) JIE0HA 120074 128 7€ 2t DI EX&HS S0t
(5) ZBIIEZFI: 20094 128 2 2t DI E=XHatel It
(6) Z2+EItY @ 2008 3¥ 4, 20084 68 32, 2008 98 32, 20081 128 32, 2009 32 4Y, 2009 6& 3%, 2009 9¥ 22
[ Al [ Bl
U y AE

I & AT T AN

—_— 7L arcter B
26.00% sana Y. Xl st 201

R= 8%
e P F—— zma=z
N .
19502 Taag —
ez ¥ " =12
o0z ¢ 1 @ L
- s AzRs

g = aua

38%

— =
650z oz @ 7 S0 sga
5758 $————8——  axg pEaEh B £ aEE R B

ey 35

o rs A= d

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



