° : 2007-12-24
two-star ELS PH-1 |
1.
)
[ [0} @ (1-2)
ELS 0 0
ELS 5,667 5,667
5,667 5,667
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 & |
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 1,142
two-star ELS PH-2 |
1.
)
[ [0} @ (1-2)
ELS 1 -1
ELS 6,317 6,317
6,317 6,317
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
1 5 4 B
e ——— -
- e

' EEE]

3. :

a. (VaR: 99%, 10 ) :
two-star ELS PH-2 1,207



New 2Star HH-1 |

4. (VaR: 99%, 10 ) :

1.
[ @ [ @ -2 |
ELS | 10, -10]
ELS 11,728 11,728
11,728 11,728
2.
(1) JEXH R BSF, GH0IHA 2SF
(2) 2@ : 2006\ 9 192
(3) 26212 : 20081 9 172
(4) 2127421 : 20061 9F 1929l DI EXH& 242te] B}
(5) ZIBIIZEFIt : 20084 98 122 JIEXH& Bt
(6) 24 WIIY : 20071 3 142, 20074 98 132, 20081 33 1322l 2t F)}
12 40 A
A J—
25.00% 24 |
v
Ol 150
18.75% 18 |
= 60 70 4
12.50% 12
2)2
6.25% 6 0%
« > v
70 75 80 85 0
3. :
New 2Star HH-1 1,052
4. (VaR: 99%, 10 ) :
New 2Star HH-1 2,348
New 2Star HW-1 |
1.
(
[ @ @ (-2)
ELS 0
ELS 10,094 10,094
10,094 10,094
2.
(1) JIEXH BHR BSF, 2228 285F
(2) 2ae : 2006\ 98 202
(3) 26212 : 20094 9 142
(4) 21E242 : 20061 98 152, 18,1920 J|E & 2+2t0] ZIHR2ISE HEF : 18,9008, HHA 2SF : 84,9008)
(5) ZIBIIZEFIt : 20006 98 102 JIEXH& Bt
(6) 24 TIIY : 20074 3/ 122, 2007 9B 122, 20081 38 122, 2008 98 102, 20091 38 11
A )3 40% A
36% 36 —
30% 30
1 15%
24% 24 < !
60 75
18% 18
i 23
12% 12 40%
v
6% 6
. = 1 H = x (1+15%)
T 80 85 0 i 2) : = x @-
3. :
New 2Star HW-1 1,004




New 2Star KH-1

1.
( )
[ [} @ 1-2)
ELS 59 -59)
ELS 22,524 22,524
22,524/ 22,524/
2.
(1) JI=XHak: DI0LR 2EF, 10| A 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 J—
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. :
4. (VaR: 99%, 10 ) C )
New 2Star KH-1 2,996
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 1,597
4. (VaR: 99%, 10 )

New 2Star LK-1

2,844




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) 201 : 2009 48 17
(4) J2IE0HA 120074 48 182 2t DI EXH&H SOt
(5) ZIEIIESFIt: 2009 48 15 2t I =X 4 0
(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%
12 60; 70!
6.25% 6
70 75 80 85 100
3. :
4. (VaR: 99%, 10 )
New2Star HMHY-1 3,254
New 2index KN-7 |
1.
C )
[ [5) @ (1-2)
ELS 0 0
ELS 9,871 9,871
9,871 9,871
2.
(1) JIZXH& : KOSPI200 2 F, NIKKEI225 2 EF
(2) &y : 20074 58 162
(3) BHJ1Y : 2010 58 132
(4) J1Z=0H 120074 58 142 2 DI =Xh&H 0t
(5) ZIBIIEZFI: 20104 58 14 2 J|=XH&F St
(6) S2HE It : 2007 1€ 9, 20084 5€ 8L, 20084 118 112, 20094 58 112, 20094 11&€ 11
1) 3
40%
30.6% 36 o
25.5% 30
1 15%
20.4%
24 ) 3
15.3%
18
2)3
10.2%
12 40%
5.1%
6
0
85 %0 9% 1 H = x (1+15%)
2) H = x @-
3. :
New 2index KN-7 1,104
4. (VaR: 99%, 10 )

New 2index KN-7 467



New 2index KN-8 |
1.
( )
[ @ @ (1-2)
ELS 0
ELS 14,222 14,222
14,222 14,222
2.
(1) JI=XH4F 1 KOSPI200, NIKKEI225
(2) gae : 20074 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
13
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

New 2Index

KN-8 1,577

4. (VaR: 99%, 10 ) :




New 2Star NS-2 |
1
(
[ @ @ (1-2)
ELS
ELS 1,239 1,239
1,239 1,239
2.
(1) IETA: HEET HEF, NIKKEI225 2S5
(2) 2@ : 20074 63 42
(3) BIIY : 20101 5% 282
(4) JIE=0HA 120074 58 31 2t JIEXH&H St
(5) AIBIIEZ0}: 20106 5 262 2 I EX& Bt
(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 = 2l
10.50% 12 -10%
5.25% 6 23
ap | 35%
90 0
D x (1+15%)
2) x A-
3. :
4. (VaR: 99%, 10 )
New 2Star NS-2 101
New 2Star NS-1 |
1
C
[ [0} @ (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 %0
10.50% 12 -10%
5.25% 6 2)3
5% 35%
90 0
b} x (1+15%)
2) x (1-
3. :
4. (VaR: 99%, 10 ) :




New 2Star NS-3 |
1.
( )
[ [} @ (1-2)
ELS 0 0
ELS 6,608 6,608
6,608/ 6,608/
2.
(1) JI=XHak : AEFTE, NIKKEIR25 2E3F
(2) &y 20074 68 42
(3) 201 : 2009 58 29
(4) JIEJHA 120074 68 1L 2t DI EXH&H SOt
(5) ZIEIIEZFIH: 2009 58 27 2t | =X 4 I
(6) Z2rE It 1 2007 118 282, 2008 58 282, 20084 118 262
1) 2
22.0% 24 0%
16.5% 18
11.0% 12 -
70 80
5.5% 6
80 8 90 95 0
1) = x (1+10%)
2 = x (-
3.
New 2Star NS-3 518
4. (VaR: 99%, 10 ) ;
New 2Star NS-3 653
New 2Star NH-1 |
1.
C )
[ [5) @ (1-2)
ELS 0 0
ELS 20,178 20,178
20,178 20,178
2.
(1) JIEXTA: B2, NIKKEI225 2EF
(2) & : 20074 68 182
(3) BHJ1Y : 2010 68 142
(4) J1Z=01 120074 68 152 2 DI =XH&H B0t
(5) ZIBIIEZFIH: 20104 67 10 2 JI=XH& St
(6) S2HEOIIY : 2007 12& 122, 2008E 68 112, 20084 12&€ 102, 2009 6€ 102, 2009 128 10
1) 3
36% 36 40%
30% 30
.,—O - 15%
24% 24 i
18% 18 60 %0
12% 12 -10%
6% 6 2)3
a0% 40%
90 0
1 H = x (1+15%)
2) B = x (-
3. :
a. (VaR: 99%, 10 ) :



New 2Star POSH-1 |

1.
( )
[ [} @ (1-2)
ELS 0 0
IELS 25,397 25,397
25,397 25,397

2.

(1) JIEXH&H 1 POSCO BEF, AlIBHKIFE 2SF

(2) &y 12007 78 42

(3) 201 : 2010 68/ 29

(4) 21=0HA 2007\5 68 292, 7€ 22, 3Y 2 XX Bt MEEZ

(5) EIEIIESFI: 2010 68 25 2t =X 4 0

6) %1’%3!% 2007 128 262, 2008 62 252, 20084 128 262, 2009 6& 252, 20094 128 282

. ENWE TH mE A .i.’-‘ﬂl EZEE BANG BRI BNHE 0= A
il
L] ]
—_— &
L MHE Wy 1y 7
LALE = MNE =
T Tl ] B e il
% ——— 1238 -
LI L —— ] = N
i THEEN —

A lpge @IEA F A0S BF NENESRD TNRHED A
Bimuas & 0 & UENE DEASS NN MREIN AAE M0 BE 9
OrpDdE i @ W SEod BaNEENN AT s S D= 0

3. :
New 2Star POSH-1

4. (VaR: 99%, 10 ) H
New 2Star POSH-1 23,742



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

13
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 (-
3. :
4. (VaR: 99%, 10 ) C )
New 2Star NH-2 260
: New 2Star NH-3 |
1.
( )
[ [0) @ (-2)
ELS 0 0
ELS 4,765 4,765
4,765 4,765|
2.
(1) JETY : BB BEE, NIKKEIR25 ZEF
() 2@y : 20074 78 62
(3) @12 ;20108 78 52
(4) J1Z=012 12007 7€ 42 2 JIERpAH SO}
(5) EIBIIEEE : 20104 78 12 2 JIZR& B0

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)
® . [Norst 1

New 2Star NH-3

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

New 2Star NH-3



New 2Star KEHC-1 |

[ [} @ 1-2)
ELS
ELS 3,631 3,631
3,631 3,631
Trah: Bt BEF, U BSF
2 1 2007¢ 7€ 132
2 120104 78 14
JIEOHA 1 2007E 7€ 122 2 DI =R Bt
b
36
-60%
30
1 15%
24
-60 -36
)
18
2
12 -60%
6
D H = x (1+15%)
2) H =
-3 -30 -25 -20 -15 -10 0
(VaR: 99%, 10 ) :
New 2Star KEHC-1 6,230
New 2Star KEWF-1 |
C )
[ [5) @ (1-2)
ELS
ELS 2,515 2,515
2,515 2,515
ok st=2ded BEF, SUN 2SF
2 :2007¢ 78 132
2 2010 78 92
JIEIHA 1 2007E 78 122 2 DI =Xt Bt
b))
36 _60%
30
15%
24 ;
60~ -36
()]
18
2)
12 -60%
6
D = x (1+15%)
2) =
-3 -30 -25 -20 -15 -10 0
New 25t kewr-1
(VaR: 99%, 10 ) :
Now 25t KEwWE-L



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
40%
2 .
26.0%
18
19.5% 15%
12 60; 75
13.0%
6 A -
6.5% 2% 22
4% 40%
75 80 8 90 100 —
1 : = x (1+15%)
2 H = x (@A-
a : ) ¢
4. (VaR: 99%, 10 ) ;
New 2Star LEHM-1 256
New 2Star KELP-1 |
1.
C )
[ [0} @ (1-2)
ELS
ELS 5,345 5,345
5,345 5,345
2.
(1) JIEX4F: B2 WA, IGEEA
(2) &y : 20074 78 18
(3) BHI1Y : 2009 78 152
(4) J1Z=01 120074 7€ 162 2 DI =XH&H 0t
(5) S2HEIIY : 20084 1€ 112, 2008 7= 112, 20094 12 132

24% 24

18% 18

12% 12

6% 6
70 75 80 85 100

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

New 2Star KELP-1

1) 2
40%
15%
60 70
22
40%
1 H = * (1+15%)
2) H = x @A-



New 2Star POSH-2

[ [} @ (1-2)

ELS 0

|ELS 12,754 12,754
12,754 12,754

#2007 72 20
Jlg :20108 78 15¢

Ot :2007.7.16, 18, 19(8,%,%) St B2 012 A
2HEOFY 120084 18 152, 20084 7® 152, 20094 18 152, 2009 78 152, 20104 12 152

23.25% ¢ 30
p——> 27.9%( 9.3%)
18.60% ¢—— 24
13.959%0 @e—— 18 15%( GHA))
9.30% ¢ 12 El
465% g@——o 6
100 -| -20%
(VaR: 99%, 10 ) :
New 2Star SEKE-2 |
C )
[ [0} @ -2 ]
ELS | o]
ELS 1,436 1,436
1,436 1,436

SO
oS roE S

o

ET HHTT, HRE
el 20074 88 22
120 120104 78 292

J

F0r2 1200749 7€ 3129 &t

SIIEFIH: 20104 72 27 2 DR A& Bt
2

2HEOY 1 2008E 1€ 282, 20084 7& 282, 20094 12 23, 20094 7& 282, 20104 1@ 262

31.50% 36

26.25% 30

21.00% 24

15.75% 18

10.50% 12

5.25% 6
80 85 90 100

(VaR: 99%, 10 ) :

21%

| &




New 2Star SEKE-3 |

1.
( )
[ [0) @ (-2)
ELS 0
ELS 3,660 3,660
3,660) 3,660)
2.
(1) JIETH4 : AP, BRE
(2) g8 : 20074 88 2
(3) 26212 : 2010 78 29
(4) J1E421 1 20071 78 3129 F}
(5) HIBIIZEFIt: 20101 78 272 2 DI EX& B0t
(6) ALY : 20084 18 282, 20081 78 282, 20091 13 232, 20091 78 282, 20104 18 262
40.50% 36 _s0%
33.75% 30 |
,_'Q,,,,,,,,, 21%
27.00% 24 1 |
-50 E
20.25% 18 i )
13:50% 2
6.75% 6
1) : = x (1+21%)
2 =
%5 -30 -5 -20 -15 -10 0
o0
(V) vorst. 1
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEKE-3 4,174
New 2Star SGHY-1 |
1.
C )
[ @) @ (1-2)
ELS 0
ELS 14,622 14,622
14,622 14,622
2.
(1) JIETH : HEETY 2EF, 510/9A BEF
(2) et 20074 88 9Y
(3) BHJ1Y : 20094 8E 52
(4) J1Z42 1 20074 08 062, 07, 082 2 JIEXA BIte| MEBR
(5) HIZJIEFI : 20091 078 302, 312, 088 032 2t J|EXH& B0f0l (& B2
(6) S : 2008 018 302, 31, 028 012, 20084 078 302, 31, 08% 012, 2009 013 30, 028 022!, 03
1) 2
50%
24% 24
18% 18
12% 12 50, 65,
6% 6 L e % (a2
o
65 70 75 80 1100
3. :

New 2Star SGHY-1 1,228

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 1,502
4. (VaR: 99%, 10 ) :
New 2Star SGDS-1 2,468
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 s

3. :
New 2Star YH-2 1,001

4. (VaR: 99%, 10 ) :




New 2Star NH-4 |
1.
(
[ @ @ (1-2)
ELS 0 0
ELS 29,031 29,031
29,031 29,031
2.
(1) JIZ=XH4F 2 NIKKEI225 X%, 8t=82 2S5
(2) g8y @ 2007 88 202
(3) 2J1Y : 2010 88 162
(4) J1EJHA 120074 08 172 JIEXHA&H B0
(5) ZBIIEZI: 20104 08 12 J|EXdt Bt
(6) Z2+E It : 2008 028 132, 2008 08 122, 2009 028 12, 2009 08€ 122, 20104 022 11
39.0% 36
32.5% 30
26.0% 24
70; 80
19.5% 18
rrrrrrr 20%
13.0% 12 23
-30% o
6.5% 6
80 85 0 100
3. :
a. (VaR: 99%, 10 ) :
New 2Star HGDG-1 |
1.
(
[ [0} @ (1-2)
ELS 0
ELS 10,146 10,146
10,146 10,146
2.
(1) JI=X BUME BEF HRULE BEF
(2) g3y 1 2007 88 282
(3) BHI1Y : 2009 88 262
(4) J1Z=0FA 20074 088 27 JIEXHA S
(5) ZBIIEZFIt: 20094 08 24 J|EX&H Bt
(6) S2HEIY : 2008 02 222, 20084 082 22, 2009 028 242
12
50%
24.20% 24 —
18.15% 18
15%
12.10% 12
50 60|
6.05% 6 |
% 57
80 65 70 75 110 0w | 5%
3. :
a (VaR: 99%, 10 ) :




New 2Star NH-5

New 2Star LEHF-1 261

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
18.3% 18
12.2% 12
6.1% ]
80 85 0 100
3. :
New 25tar -
4. (VaR: 99%, 10 ) :
New 2Star LEHF-1 |
1.
[ [5) @ (1-2)
ELS 0 0
ELS 5,030 5,030
5,030 5,030
2.
(1) JI=X SHUSEXF EEF, LGHN BEF
(2) &y : 20074 48 20
(3) BHI1Y 12009 48 172
(4) J1ZEJ1A 2007 48 192 JI=RHAF 0t
(5) ZBIIEZFIt: 20094 48 152 JIZX& Bt
(6) S2HEIY 2007 10” 162, 20084 042 16, 2008 108 152
12
40%
25.00% 22 —
18.75% 18 15%
12.50% 12 60,
6.25% 6 o A .
25% 22
4% 40%
75 80 8 90 100 —
3. :
New 2Star LEHF-1 275
4. (VaR: 99%, 10 )



New 2Star KESE-1 |

@ (&3] (1-2)

ELS 0 0
ELS 20,585 20,585

20,585] 20,585

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 1,311

a (VaR: 99%, 10 ) :

New 2Star IKE-1

@ (&3] (1-2)

ELS 0 0
ELS 9,463 9,463

9,463 9,463

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

a. (VaR: 99%, 10 )

New 2Star IKE-1

6
.
100




New 2Star KIKE-1 |

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) JIEJHA 120074 098 14Y, 172, 182 2 IRt 19| ME=EZ
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