° : 2007-12-27
two-star ELS PH-1 |
1
)
[ @) @ (1-2)
ELS 0 0
ELS 5,662 5,662
5,662 5,662
2.
(1) JIZXH& : POSCO BEF, SUIX BSF
(2) FHSHSA 2L} 2RYMSSA
(3) & : 2005 128 052
(4) B2 : 20108 128 032
(5) ZIZJIEZFIt: POSCO EE = 205,833, U Xt 2 S 87,5338
(20054 118 302, 128 012 ¥ 128 022 2 I ZXta Bt H&BR)
(6) IZII=F0: 2010 112 292, 112 302, 128 0122 POSCO 2EEF, U BEEF 012 s=82
(%)
A
60% 60
(%)
54% 54 )5 a4
J— 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 H =
6% 6 )
2) : = x (-
>
-15% 0%
()
3. :
a. (VaR: 99%, 10 ) :
two-star ELS PH-1 1,075
: two-star ELS PH-2 |
1
)
[ @) @ (1-2)
ELS 0 0
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) B2 : 20088 128 242
(5) ZEJIEZFIt: 20054 128 212 St
(6) 2 ZIIEF0t 1 20088 128 1929 S0t
(7) S2HEIHY : 2006 6 202, 2006 128 202, 2007H 62 202, 20074 128 20, 20084 6& 20 2t EJt
LRt 1
1 5 4 B
e ——— -
- e

' EEE]

3. :

4. (VaR: 99%, 10 ) :
wo-star ELS PH-2 1,304



New 2Star HH-1 |

1 15%

e 40%
36% 36 —
30% 30
24% 24 < .

= 60 75
18% 18
Q-
12% 12
% 6
< R ) -
T 80 85 0 i 2) =

New 2Star HW-1 1,013
(VaR: 99%, 10 ) H
New 2Star HW-1 1,983

x (1+15%)
x 1-

1
(
[ @ [ @ -2 |
ELS | 0 of
ELS 11,728 11,728
11,728 11,728
2.
(1) X4 BT BEF, BH0|UA BEX
(2) &y @ 2006 98 192
(3) B : 20084 9 172
(4) 2127421 : 20061 9F 1929l DI EXH& 242te] B}
(5) ZIZIIZEZI} : 20081 9 122 JIERH4 Bt
(6) 2+t : 2007 3 142, 20074 98 132, 20084 3€ 1322 2t It
12 40 A
' N
25.00% 24 !
v
Q) 1 15%
18.75% 18 i
= 60 70! -
12.50% 12
6.25% 6 22
« > v
70 75 80 85 0
3. :
New 2Star HH-1 1,122
4. (VaR: 99%, 10 ) [N
New 2Star HH-1 1,783
3 New 2Star HW-1 |
1
(
[ @ @ (1-2)
ELS
ELS 10,094 10,094
10,094 10,094
2.
D IIERA UK BEF, 22128 2S5
2) ZEa 120064 98 202
3) B : 20091 9 142
4) JIEINZA 1 2006 9 152, 182,192 2| J|EXHA 24240 ZIN(R2IZ 8 2SF : 18,9008, HUX 23 : 84,900&)
5) 2 ZIIZEZ0} : 20006 9B 102 JIZEXHA Bt
6) S2HEIIY 1 20074 3F 12, 2007 98 122, 20084 32 12Y, 2008 9& 102, 20094 3& 1<




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.
New 2Star KH-1 2,447
4. (VaR: 99%, 10 )
New 2Star KH-1 4,048
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 1,664
4.

(VaR: 99%, 10 ) :
ew 25t et




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 { 15%
12.50% i
12 60; 70!
6.25% 6
70 75 80 8 1100
3. :
a. (VaR: 99%, 10 ) :
New2Star HMHY-1 3,111
New 2index KN-7 |
1.
C )
[ [0} @ (1-2)
ELS 0 0
ELS 9,871 9,871
9,871 9,871
2.
(1) JIZXH& : KOSPI200 2 F, NIKKEI225 2 EF
@ gee 2007 58 162
(3) BHJ1Y : 2010 58 132
(@) 142 2007H 53 142 24 I Z TR E0h
(5) ZIBIIEZFI: 20104 58 14 2 J|=XH&F St
(6) S2HEIY : 20074 118 92, 20084 53 82, 2008 112 112, 2000 58 112, 2009 118 112
13
40%
30.6% 36 -
25.5% 20
1 15%
20.4%
24 PR
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 1,055

4. (VaR: 99%, 10 ) :



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 1,563

4. (VaR: 99%, 10 ) :




New 2Star NS-2 |
1.
(
[ @ @ (1-2)
ELS
ELS 1,239 1,239
1,239 1,239
2.
(1) JIEXH : HHHX 2EF, NIKKEI225 2EF
(2) e : 20071 68 42
(3) 26212 : 2010\ 58 282
(4) 2120424 : 2007 58 312 2 J|ERHAF B0
(5) HIBIIZEFIt: 20101 58 262 2 J|EX& BIt
(6) Z2rmIIY 1 20074 118 272, 20081 58 272, 20084 118 262, 2009 53 272, 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 2)3
a0 | 3%
90 0
D x (1+15%)
2) x A-
3.
New 2Star NS-2 117
4. (VaR: 99%, 10 )
New 2Star NS-2 107
New 2Star NS-1 |
1.
C
[ [0} @ (1-2)
ELS 0
ELS 8,269 8,269
8,269 8,269
2.
(1) JIEXHA : AHTX, NIKKEI225 2 EF
(2) gae : 20078 58 212
(3) BHIIY : 2010 58 17
(4) J1Z42 1 20071 581 182 2t | ER & B0t
(5) 2ZIIZF0: 20101 53 132 24 I EXH&F Bt
(6) SAWIIY : 20074 118 142, 20081 58 142, 2008 118 132, 2009 58 132, 20094 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
a | 3%
90 0
b} x (1+15%)
2) x (1-
3.
New 2Star NS-1 728
4. (VaR: 99%, 10 )
New 2Star NS-1 975




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. :
4. (VaR: 99%, 10 )
New 2Star NS-3 526
New 2Star NH-1 |
1.
C )
[ [0} @ (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% t: 50 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. :
4. (VaR: 99%, 10 ) ;



00

New 2Star NH-2 |
1
( )
[ @ @ (-2)
ELS 6 -6
ELS 2,784 2,784
2,784 2,784
2.
(1) JIZEXH4 : BRHS BEZ, NIKKEI225 2EF
(2) gl : 20074 78 62
(3) B : 20101 78 52
(4) J1Z=0H2 12007 7€ 42 2 JIERpAH SO}
(5) ZIZIIZEZI: 20106 78 12 24 | ZXH&F BIh
(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 H = x (1+15%)
H = x (-
3.
New 2Star NH-2 247
4. (VaR: 99%, 10 ) [N
New 2Star NH-2 255
New 2Star NH-3 |
1
( )
[ @ @ (1-2)
ELS 0
ELS 4,765 4,765
4,765] 4,765
2.
(1) JIZEXH4 : BRHS BEZ, NIKKE225 2EF
(2) gl : 20074 78 62
(3) BIIY : 20106 78 52
(4) J1Z=012 12007 7€ 42 2 JIERpAH SO}
(5) ZIZIIZEZI: 20106 78 12 24 | ZXH&F BIh
1)
36 -50%
30
15%
24
50 35
18
2)
12 -50%
6
1 H = x (1+15%)
2) H =
3 -3 25 -20 -15 -10 0
©6)
® . [Worst 1

(VaR: 99%, 10 ) :



New 2Star KEHC-1 |

3% -30 -25 -20 -15 -10 0

New 2Star KEWF-1 201
(VaR: 99%, 10 )

New 2Star KEWF-1 414

[ [} @ (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 =
-35  -30 25 -20 -15 -10 0
(VaR: 99%, 10 ) C )
New 2Star KEHC-1 5,460
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) =



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
10.5% 15%
12 60; 75
13.0%
6 |-
6.5% 2% 22
| 4O
75 80 85 9 1100 —
D H = x (1+15%)
2 H = 1 -
a. . ) x (
a. (VaR: 9%, 10 ) C
New 2Star LEHM-1 444
New 2Star KELP-1 |
1.
C )
[ [0} @ (1-2)
ELS
ELS 5,345 5,345
5,345 5,345
2.
(1) JIET&: A, LGREA
(@) wee 2007 78 182
(3) BHI1Y : 2009 78 152
(@) 1= 2007H 78 162 24 I Z TR Eh
(5) 2+t 12008 18 112, 20084 7€ 11, 2009 1€ 13
1 2
40%
24% 24 —
18% 18 15%
12%
12 60 70
6% 6
22
40%
70 75 80 8 100 _
1 H = x (1+15%)
2) H = x @-
3.
New 2Star KELP-1 577
a. (VaR: 99%, 10 ) :




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

ot 120084 1@ 152, 2008E 7& 152, 20094 1€ 15, 20094 7& 152, 20104 1@ 15¢

23.25% ¢ 30
p——> 27.9%( 9.3%)
18.60% ¢—— 24
13.95% ¢ 18 18%( 6%)
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

=
[CRIESS)

B W
e

o

Tpah: SdEWT, AW

2 120074 88 22

2 120104 78 292

Ik 12007 7€ 3129 Bt

SIIEFIH: 20104 72 27 2 DR A& Bt
2HE ot

31.50% 36

26.25% 30

21.00% 24

15.75% 18

10.50% 12

5.25% 6
80 85 20 100

(VaR: 99%, 10 ) :

New 2Star

12008E 1€ 282, 20084 7@ 282, 20094 12 23, 20094 7& 282, 20104 1@ 262

21%

| &




New 2Star SEKE-3 |

1.
( )
[ @ @ (-2)
ELS 0
ELS 3,660 3,660
3,660 3,660
2.
(1) DI =Kok HHFT}, BH2H2
(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 | |
-50 E
20.25% 18 i ()]
6.75% 6
) : = x (1+21%)
z) =
35 30 -5 -20 15 -10 0
)
® [Yorst. 1
3. :
4. (VaR: 99%, 10 ) :
New 2Star SGHY-1 |
1.
C )
[ [0} @ (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 % [
o
65 70 75 80 1100

3. :
New 2Star SGHY-1 1,132

a. (VaR: 99%, 10 ) :
New 25tar SGHY-1 2,137



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
H) = x (1+24%)
2) = x (1-
3. :
New 2Star SGDS-1 1,742
4. (VaR: 99%, 10 ) :
New 2Star SGDS-1 2,788
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 1,108

4. (VaR: 99%, 10 ) :




New 2Star NH-4 |
1.
C
[ @ @ (1-2)
ELS 0 0
ELS 29,031 29,031
29,031 29,031
2.
(1) JIEXH : NIKKEI225 X%, 8128 2S5
(2) g : 20071 88 202
(3) 26212 : 2010\ 88 162
(4) 2120124 : 2007 08" 172 JIEXHAr B0t
(5) ZIZIIZEFIt: 20101 088 12 JIEX & It
(6) Z2IHY : 20081 028 132, 20081 08 122, 2009 028 122, 2009 08 122, 20104 028 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 E3 %0 100
3. :
New 2Star NH-4. 2,031
4. (VaR: 99%, 10 ) :
New 2Star NH-4 2,080
New 2Star HGDG-1 |
1.
(
[ [0} @ (1-2)
ELS 0
ELS 10,146) 10,146
10,146 10,146
2.
(1) JIETH : BORAS HEF, HRAL 2EF
(2) 2@ : 2007\ 88 28
(3) 8171 : 2009 8 262
(4) J1Z042 1 20071 088 272 JIEX& It
(5) 2 ZIIZEF It : 2000 08 242 I ER &+ E0t
(6) Z2+EIHY : 20081 028 222, 20081 08 222, 2009 028 242
12
50%
24.20% 24 o
18.15% 18
15%
12.10% 12
o
6.05% 6 ]
-40% 22
8 65 70 75 1100 o
3.
New 2Star HGDG-1 575
4. (VaR: 99%, 10 )
New 2Star HGDG-1 691




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 £
6.1% ]
80 85 20 100
3. :
4. (VaR: 99%, 10 ) ;
New 2Star LEHF-1 |
1.
C
[ [5) @ (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) BHI1Y 12009 48 172
(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 —
18.75% 18 15%
12.50% 12 60,
6.25% 6 S .
25% 22
4% 40%
75 80 8 90 100 —
3. :
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 1,224

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.
[ @ @ (-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
7% 6
8 85 920 100
3. :
a. (VaR: 99%, 10 ) :
New 2Star KIKE-1 2,061
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 1,699
a. (VaR: 99%, 10 ) :



New 2Star HMDM-1 |

1.
(
[ [} @ 1-2)
ELS 0
ELS 8,007 8,007
8,007 8,007
2.
(1) I =X HREHNY BEF , SUH2HIA BEF
(2) &y @ 2007 108 082
(3) 201 2009 108 012
(4) J2IZEJHA 120074 108 052 2t DI EXH&HS] St
(5) EIEIIEZFIt: 2009 098 292 2 J|EXH4FS] b
(6) 2+t : 2008 048 022, 2008 098 302, 20094 042 01
1) 2
50%
32% 24 —
2% 18
""" 3%
16% 12
50 65
8% 6
rrrrr -35% 22
8 70 75 80 1100 o | %
3. :
a. (VaR: 99%, 10 ) :
New 2Star HMDM-1 1,037
New 2Star POHY-1 |
1.
[ [} @ (1-2)
ELS 0
ELS 17,779 17,779
17,779 17,779
2.
(1) JI=XH4F: POSCO BEF , 3H0IL A BEF
(2) &y @ 2007 108 092
(3) 901 : 2009 108 07
(4) J2IE=0HA 120074 108 08 2t DI EXH&HS] S0t
(5) EIEIJIEZFIt: 2009 102 052 2 JIEXHAFS E0b
(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
...... Ty
8% 70 75 80 1100 s | 5%

3. :
New 2Star POHY-1 1,813
4. (VaR: 99%, 10 ) :




New 2Star SEST-3 |

1.
(
[ [} @ (1-2)
ELS 0
|ELS 12,931 12,931
12,931 12,931

2.

(1) JI=XaE: #HFT BEF , SKLZE 2EF

(2) ey @ 2007 108 11

(3) 801 2010 108 08

(4) JIZ=0HA 120074 108 102 2+ DI EX&kS] S0t

(5) EIEIJIEFIH: 2010 102 062 2 JIEXH4FS E0

(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% 6
80 85 90 100

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

New 2Star NS-4 |
1
C
@ @ 1-2)
|ELs 0 0 0
ELS 38,376, 38,376,
38,376 38,376,

2.

(1) JIZ L6 NIKKEIZ25 X4 , AEET HEF

(2) gae 20074 108 17

(3) B : 20104 108 112

(4) 1ZI42 20074 108 122,152,162 2t I EXHA) Bot] MEBR

(5) 2IZIIZF 041 20104 108 052, 062, 07 2t JIE Al Fhol pa

(6) 2+ 72 |

te 2008 042 042 /072 /08, 2008 102 06 / 07 /
2009 108 052 /062 /072, 20104 047 052 / 062 /

=3
082, 2009 048 062 /072 / 08
6 /07

37.50% 3
81.25% 0
-t 21%
25.00% 24
18.75% 18
CA—
12.50% 12
6.25% 6
E 5 0 100

[~}

New 2Star NS-4.

4. (VaR: 99%, 10 ) :




New 2Star 1S4 |

1.
( )
[ [0) @ (1-2)
ELS 0 0 0
ELS 7,920 7,920
7,920 7,920
2.
(1) D= : HEEK BES, KOSPI200 X4
(2) g 2007 108 24
(3) 221 :2010& 108 21
(4) 2120124 1 2007 108 22 2t DR Xpatel 0t
(5) ZIIEFIL: 20104 109 192 2 JIER &S] EI}
(6) B2HHOIY : 2008 48 172, 2008 108 17, 2009 48 172, 2009 108 192, 2010& 48 192
[ S THE S T S T | Hem] 3715 B0 Baa] weka AN
I1l i
il WS FH L +uE
- ™ mim 1% B[ ST P
L
= Tl
L] m————— = mam L i
E —_—l i -+ ~ ' C o
i —— b
- 1 wm : | ™% M@ i B erm—— |
eesimgmml | W oed wish S |
. . Rasm | Sy AW
- - T ] 4
3. :
4. (VaR: 99%, 10 ) :
ew 25t 54
New 2Star LPIB-1 |
1.
)
[ @) [ @ (1-2) |
ELS of of
ELS 5,988] 5,988
5,988 5,988
2.
(1) R4 LGRYA BEF QS8 BEF
(2) g# 2007 108 252
(3) BFJ1 : 2009¢ 108 232
(4) J1EIH2 1 2007 108 24 2t J| XAt B0t
(5) 2ZIIEF0: 20098 108 212 2t I EXparel £t
(6) Z2HHIIY : 2008 048 212, 2008 108 212, 20099 048 212
LITRIAL AR 0 A [H | Al w DS @Tsiu e s
- - (R |
] t.:'- .".'.'-!'-\.\:
LT R T 2o E
nem . ———— [an 5
R —— TR i + .
TR
T L]
- 3 — AR

- ! ! 55 BT FTOaT
| ' o b B A AW
e -
- " aua ¥l =
3. :

4. (VaR: 99%, 10 )



New 2Star LELP-1 |

1.
(
[ @ @ (1-2)
ELS 0 0 0
ELS 4,469 4,469
4,469 4,469
2.
(1) JIEXA : LG 2EF , LGEYALCD BEF
(2) gratel 20074 118 062
(3) @21 © 20094 118 042
(4) 12942 20074 118 052 2t JIEKH4HS] BT
(5) AIZIIZER04 1 20004 118 022 2t I EX&rSl Et
(6) SO : 20084 048 292, 2008 108 312, 2009¢ 048 292
[ Al [ Bl
soiz oz
il @ 23 £ aue o
2% 2543 S0r 23 el Hol
;M MO
e
2% e 1A
l-—'i p. 1Y
4% a—— ¥ b
E 1 s
7% - 6A3 AEA
5 L [ @ 21 =01 avopis:
7 3 A ®
0 75 B0 85 100 N l)ﬁag-_lgl e 05:1'_‘5;1 =13 Hol
3. :
a. (VaR: 99%, 10 ) :
New 25t 11
New 2index KN-10 |
1.
C
1) @ (1-2)
|ELs 0 0 0
ELS 7,853 7.853
7,853 7,853
2.
(1) JIZXH4F 1 KOSPI200 Xl , NIKKEI225 Xl
(2) 2#Y 20074 118 132
(3) 2212 : 20104 118 082
(4) 21Z0k2 : 2007 118 092 2t DI ZXHArS] BDh
(5) AIZIIZFI4: 20104 118 042 2t J|EX&S Ft
(6) Z2EOI : 20084 058 022, 2008 118 052, 2009E 048 302, 2009E 118 042, 2010 048 302
[ Al [ Bl
Lo
@ 33 o smc ]
RS %A% 20 Qi GiErE Jol
T
Wk S AT
28% | m— P 3
pay 3 ——— et 16AE
I3 — 12Am
= | oxm
0 85 °0 FL
3. :
New 2index KN-10 511
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
[P ' ® 73 S0 AR
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
E=5 | iy
New 25tar SHhv-1
(VaR: 99%, 10 ) :
New 2Star NS-5 |
C )
[ [5) @ (1-2)
ELS 0
ELS 2,552
2,552

n

cgren =
u gy

o

>

[N

B

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

sag

IETA AR RS, NIKKE225 X4
r8ol 12007\ 118 262
1Y 20106 118 192
11 120075 118 202 2 J|ERHAHS] Bt
I=O1Z20): 20108 118 17Q 2 DI KHarSl B0}
2
[ Al [ B]
oz
® 31
8% £y =] 40% 01¥
o= a2
s0% Am
37K e 243
2a% — | 1sAm
6% 12am
o — | eam
50 5= o0 190 iz

(VaR: 99%, 10 ) :

ASFH

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

o= [




New 2Star SEST-4
1.
( )
[ @ @ (-2)
ELS 0 0 0
ELS 2,431 2,431
2,431 2,431
2.
(1) JIETA: HHET SEF, SKEAS 2EF
(2) a8 20074 112 262
(3) 221 : 20106 118 192
(4) 1Z942 2007\ 118 222 2t JIETHAHS] B
(5) AIZIIZERI: 20108 118 172 2 I EX&IS Et
(6) E2HEOIY : 20084 05 192, 2008 118 192, 20094 052 192, 20094 112 182, 20104 052 182
[ Al [ Bl
o2
@ 33 U %S A=
SR o3 407 01 at2st Mol
ot XGo
geae
/RS 08 ‘
. -— *
304K 2082 < %
2.8% — | emm
@
==
15.2% 1| na AED
76X -~—tr A3 .
PeEERZ £0x. 0% Bitel Aol
A% | o o
0 S5 90 00 = =
3. :
Newasta sesres
a. (VaR: 99%, 10 ) :
New 2Star SEST-4
New 2Star KBHY-1 |
1.
C )
1) @ (1-2)
|ELs 0 0 0
ELS 3,630 3,630
3,630 3,630
2.
(1) JIETe : 202 HEF, BH0I-4A BEF
(2) ware 2007\ 118 282
(3) Bl 20094 112 262
(4) 1E242 2007\ 112 272 2t DIERHarS] Db
(5) HZEIIZZ01: 20094 112 242 2t | £ X4k Eh
(6) S2EIIY : 20084 5T 222, 20081 118 242, 20094 5222
[ Al [ Bl
)
TR ® 20 50 Ans
50% 23 a2 Nol
Qe 2483 ot
22.7% —————— 18AZ .
— %
14.8% — 242
E ] ]
NZZA
Ta4% -— oA =
s L™ [ @ 21 =01 amors
TRz o, 506 xd |23 Hol
W 75 80 8 oo A== gﬂl"ﬂ%&%
3. :
a. (VaR: 99%, 10 )
New 25iar Keby-1 162



New 5 |

1
( )
[ @ @ (1-2)
ELS 0 0 0
ELS 6,806 6,806
6,806 6,806
2.
(1) JIETH&H : KOSPI200 Xl
(2) &y @ 2007 128 03
(3) 2212 : 20104 118 292
(4) J1Z=0HA 120074 118 302 2t DI EX&kel St
(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
.
FE 4018
7ML e RS
IHE e IFIWD
ST 2L e N2
78 12T .—T_ ZTIRS
Z5 0T g 2253
ZIEHL &— e ZTIER 18
T8 0T TSRS
56T S————e—— 1SA3 AZRS
-——
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. :
- :
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) 201 © 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 50z =4 o228 Hol
g
.
— e
TE. T - —— 243
£ o
q05% — G A==
@ 23 Z0 Aol
m 75 8 8 1 A==n S0 w2l of=iE =l
= oL e
Qe u?

New 2Star HMPO-1 1,185

4. (VaR: 99%, 10 ) :
New 2Star HMPO-1 1,664



1.
( )
[ @ @ (-2)
ELS 0 0 0
ELS 6,086 6,086
6,086 6,086
2.
(1) JIZETH& : KOSPI200 X4
(2) ey @ 2007 128 102
(3) 2012 : 20004 128 42
(4) JIE0HA 120074 128 7€ 2t DI EX&HS S0t
(5) HZIIEZ}: 2000 128 2 2 I EKH&2| B0}
(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
amz p 2
I @ =g Avic
—_——————— X AL alter X
po— sz Xk ate 201
EZ=E%
e P F—— zma=z
-— .
oI T2 P
ez ¥ - =12
o0z ¢ 1 @ L
- s AzRs
a7z = ax=a
38%

— =
650z 1 ez @ 23 5% SMgde
P S S Franana Tz w2 of2E i W

e BF
o rs A= d
3.
a. (VaR: 9%, 10 ) :
New 2index KN-11 |
1.
C )
@ @ (1-2)
|ELs 0 0 0
ELS 1,916 1,916
1,916 1,916
2.
(1) JIZXH&E : KOSPI200 Xl 4=, NIKKEI225X| 4=
(@) wee 2007\ 128 142
(3) 201 120104 128 102
(@) IZEH2 20076 128 12 24 I ETHar] E0h
(5) ZIBIIEZFI: 20104 128 08Y 2t JIEXH&tel =0t
(6) Z2HEY © 20088 063 092, 20081 128 092!, 20094 068 092!, 20098 128 09!, 20108 06% 092
[ Al [ Bl
1) 3
52.8%
® 0%
24.0% 2 —
35.2% 24 1 30%
26.4% 18 60 80
17.6% 12
8.8% L]
80 85 90 100
3. :
New 2Index KN-11 108
a. (VaR: 99%, 10 )

New 2index KN-11 102



New 2Star IKE-2 |

1.
(
[ [} @ (1-2)
ELS 0 0 0
ELS 4,866 4,866
4,866] 4,866]
2.
(1) JI=XH4F 1 KOSPI200 XI5, 81282 283
(2) &y @ 2007 128 142
(3) 801 20104 128 13
(4) JIZ=0HA 120074 128 129 2t DI ZX&ke] St
(5) EEIJIEFI: 20104 128 08 2 JIEXHAFS E0b
(6) 2+t : 2008 06 09, 2008 128 092, 2009 062 09, 2009 128 092, 2010 06E 09
[ Al [ Bl
49.2% 36 1) 3
40%
41.0% 30 —
32.8% 24
1 30%
24.6% 18 +
60! 80
16.4% 12
-| -20%
8.2% 6 23
80 85 90 100
3. :
4. (VaR: 99%, 10 )



