° : 2008-01-02
two-star ELS PH-1 |
1
)
[ @) @ (1-2)
ELS 10 -10
ELS 5,632 5,632
5,632 5,632
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
(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
) : =
6% 6 )
2) : = x (-
>
-15% 0%
()
3. :
a. (VaR: 99%, 10 ) :
two-star ELS PH-1 1,079
: 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) 2012 : 20084 128 24
(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
o . .
L EE ]
_..-"",_"' i
o A
3. :
two-star ELS. PH-2 591

4. (VaR: 99%, 10 ) :



New 2Star HH-1 |

New 2Star HW-1 1,289
4. (VaR: 99%, 10 ) H
New 2Star HW-1 1,680

1
[ @ @ (1-2)
ELS 0 0
ELS 11,718 11,718
11,718 11,718
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! 4
12.50% 12
2) 2
6.25% 6 0%
« > v
70 75 80 85 0
3. :
New 2Star HH-1 1,149
4. (VaR: 99%, 10 ) [N
New 2Star HH-1 2,321
3 New 2Star HW-1 |
1
(
[ @ @ (1-2)
ELS
ELS 10,074 10,074
10,074 10,074
2.
(1) =T B BEF, 22128 255
(2) g8y @ 2006 98 202
(3) B : 20091 9 142
(4) JIZ=0t= 1 2006 98 15, 182,192 J| X4t 2240 ZIHLR2SE 2EF : 18,900, SUX 2EF : 84,900))
(5) ZIZIIZZIt : 20001 9 102 JIERH4 Bt
(6) 2+t : 2007 3 122, 20074 9 122, 2008 3& 12, 20084 9 10, 2009 38 11Y
A )3 40% A
36% 36 —
30% 30
1 15%
24% 24 < |
60 75
18% 18
i 23
12% 12 40%
v
6% 6
< g n = x (1+15%)
T s 80 85 0 " 2) = x Q@-
3.




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. :
4. (VaR: 99%, 10 ) )
New 2Star KH-1 4,421
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 1,635
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) 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 2,971
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 60 £33
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 1,074

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 1,573

4. (VaR: 99%, 10 ) :




New 2Star NS-2 |
1.
(
[ @ @ (1-2)
ELS
ELS 1,239 1,239
1,239 1,239
2.
(1) JI=XHak : #E T BEF, NIKKEIR25 €3
(2) 2 20074 62 42
(3) 201 2010 58 28
(4) JIE=0HA 120074 58 31 2t JIEXH&H St
(5) EIEIIESFI: 2010 58 26 2t I =X 4 I
(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 = 0!
10.50% 12 -10%
5.25% 6 23
5% 35%
90 0
1) x (1+15%)
2 x A-
3. :
4. (VaR: 99%, 10 ) :
New 2Star NS-2 130
New 2Star NS-1 |
1.
C
[ [0} @ (1-2)
ELS 0
ELS 8,269 8,269
8,269 8,269
2.
(1) JIETA : 4 EXL, NIKKEI225 2EF
(2) &y 20074 58 21
(3) BHI1Y : 2010 58 172
(4) J1Z=01 120074 58 182 2 DI =Xr&t 0t
(5) ZIBIIEZFI: 20104 58 13 2 JI=XH&F St
(6) S2HEIY : 2007 11”8 142, 2008 58 142, 20084 11&€ 132, 2009 5& 13, 2009 118 13
13
31.50% 36 35%
26.25% 30
.,—Q - 15%
21.00% 24 :
15.75% 18 65 %0
10.50% 12 -10%
5.25% 6 23
5% 35%
%0 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. :
4. (VaR: 99%, 10 ) :
New 2Star NS-3 647
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 ) H
New 2Star POSH-1 18,944



New 2Star NH-2 |
1.
( )
[ [} @ (1-2)
ELS 0 0
ELS 2,784 2,784
2,784 2,784

2.

(1) JI=Xak: Br=282 BE3 NIKKEIR25 €%

(2) & 20074 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

00

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 (-
3. :
a. (VaR: 99%, 10 )
New 2Star NH-2 314
New 2Star NH-3 |
1.
( )
[ [0) @ (-2)
ELS 0
ELS 4,765 4,765
4,765] 4,765
2.
(1) JIEXHA : S22 PEF, NIKKE225 2EF
(2) @ : 20074 78 62
(3) BIIY : 20106 78 52
(4) J1Z=012 12007 7€ 42 2 JIERpAH SO}
(5) AIZIIZEF0: 20106 78 12 2 | EXA Bt
1)
36 -50%
30
15%
24 I
50 -35
18
2)
12 _50%
6
1 H = x (1+15%)
2) H =
3 -3 25 -20 -15 -10 0
o)
® . [Worst 1

3. :

a. (VaR: 99%, 10 )

New 2Star



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 =
-35  -30 25 -20 -15 -10 0
(VaR: 99%, 10 ) :
New 2Star KEHC-1 6,788
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
(VaR: 99%, 10 ) :
Now 25t kewe1



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%
24 o
26.0%
18
19.5% 15%
12 60; 75
13.0%
6 A -
6.5% 2% 22
4% 40%
75 80 8 90 100 —
iH) H = x (1+15%)
2 H = x (@A-
a. ; ) C
4. (VaR: 99%, 10 )
New 2Star LEHM-1 411
New 2Star KELP-1 |
1.
C )
[ [5) @ (1-2)
ELS
ELS 5,345 5,345
5,345 5,345

-3}

o

ZXAH: SRMY, IGEYEA
el 1 2007E 78 182
12009 78 152
12007 78 162

[N

)

BIPIEYGAR-p

1E012
2 gy

O
n

24% 24

18% 18

12% 12

6% 6
70 75 80 85 100

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

New 2Star KELP-1

2
120084 1€ 112, 20084 78 112, 20094 12 13

o
e

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



New 2Star POSH-2 |
1.
( )
[ @ @ (1-2)
ELS 0 0
ELS 12,754 12,754
12,754 12,754
2.
(1) JI=XH4F 1 POSCO, AI8HKIZF
(2) &y 1 2007 78 202
(3) 201 20104 7&€ 152
(4) J1Z=J12 £ 2007.7. 16, 18, 19(2,4=,8) 12 HZ [R0I2 B AH
(5) S2HEIIY 2008 1€ 152, 20084 7€ 152, 20094 1€ 152, 2009 7€ 152, 2010 18 152
23.25% ¢ 30
O————> 27.9%( 9.3%)
18.60% ¢—— 24
13.959%0 @e—— 18 P 15%( 6‘%)
9.30% ¢ 12 E
465% g@——o 6 80
100 - -20%
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEKE- |
1.
C )
[ @ [ @ -2 |
ELS | of
ELS 1,436 1,436
1,436 1,436
2.
(1) JIEX o &EHT}, SH2WH
(2) £ay 20074 88 22
(3) BHI1Y 2010 78 292
(4) J1Z=01 20079 7€ 3129 &It
(5) ZIBIIEZFI: 20104 78 27 2 DI =XH& St
(6) S2HEIY : 2008 1€ 282, 2008 7€ 282, 2009 1€ 23, 2009 7€ 282, 2010% 18 262
1) 3
40%
31.50% 36 —
26.25% 30
21%
21.00% 24 )
15.75% 18 0%
40%
10.50% 12 4% |
5.25% 6
80 85 90 100
3. :
New 2501 sexe-2
4. (VaR: 99%, 10 )

New 2Star SEKE-2

—



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%)
2 =
35 30 -5 -20 15 -10 0
)
(V) vorst. 1
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEKE-3 4,847
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 % [
o
65 70 75 80 1100

3. :
New 2Star SGHY-1 1,312

a. (VaR: 99%, 10 ) :



New 2Star SGDS-1 |

1
( )
[ @ @ (1-2)
ELS 0 0
ELS 18,672 18,672
18,672 18,672
2.
() JIEXH : BB 2SF, 445TY 2EF
(2) gr&iy @ 2007 88 92
(3) B : 20094 8 52
(4) J1E0HA 120074 082 062, 072, 08 2 JXRHAH IO MEEZ
(5) ZIZIIZZI} : 20006 072 302, 312, 08 032 2 I XA B)te H=BR
(6) Z2+E It : 2008 01€ 30, 31, 022 01, 2008 07€ 30, 31, 082 012, 2009 012 30, 028 02%, 03
12
50%
24% 24
- 24%
18% 18
12% 12 50 65
6% 6 2) 2
-50% 50%
65 70 75 80 1100
1) = x(1+24%)
2) = x (1-
3. :
New 2Star SGDS-1 1,487
4. (VaR: 99%, 10 ) :
New 2Star SGDS-1 3,973
New 2Star YH-2 |
1
( )
[ @ @ (-2)
ELS
ELS 11,361 11,361
11,361 11,361
2.
(1) JIETA : BHOIHA BEX, BHUAL BEX
(2) &y @ 2007 82 162
(3) BIIY : 20094 8 132
(4) JIEJHA 120074 082 142 JIEXHA&H B0t
(5) ZIZIIZZI4 : 20006 08F 112 JIEXH& B0}
(6) 2+t : 2008 02 112, 2008 08 11, 20094 028 1<
1) 2
50%
25.00% 24 —
18.75% 18 e 8%
12.50% 12 = 66:
6.25% 6
22
50%
65 70 75 80 1100 s
3.

New 2Star YH-2 1,041

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) 201 : 2010 88 16
(4) J1EJHA 120074 08 172 JIEXHA&H B0
(5) ZIEIIEZFI: 2010 082 122 I =XHa B0t
(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 %
-30% o
6.5% 6
80 85 0 100
3. :
4. (VaR: 99%, 10 ) ;
New 2Star HGDG-1 |
1.
C
[ [5) @ (1-2)
ELS 0
ELS 10,146 10,146
10,146 10,146
2.
(1) JI=X BUME BEF HRULE BEF
(2) £a : 20074 88 28Y
(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
1) 2
50%
24.20% 24 —
18.15% 18
15%
12.10% 12
50 60|
6.05% 6 |
-40% 22
80 65 70 75 110 0w | 5%
3. :
New 25tas HGDG-1
4. (VaR: 99%, 10 )
New 2Star HGDG-1 927




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
18.3% 18

12
]
100
3. :

4. (VaR: 99%, 10 ) :
New 2Star NH-5 1,035
New 2Star LEHF-1 |
1.
(
[ @) @ (1-2)
ELS 0 0 0
ELS 5,012] 5,012]
5,012 5,012
2.
(1) =T BHUBENF EEX, LGEL EEX
(2) e : 2007& 48 202
(3) BEJ12 : 20094 48 17
(4) 2120421 120074 48 192 JIEXHAF B0
(5) 2ZIIEFI}: 2009 4 152 J|EX & S0
(6) Z2+EIIY 1 20074 108 162, 20081 048 162, 2008 108 152
12
40%
25.00% 22 _
18.75% 18 15%
12.50% 12 60
6.25% 6 — E
25% 22
| 4%
75 8 8 90 100 —
3.

4. (VaR: 99%, 10 )



New 2Star KESE-1 |

1
(
[ @ @ (-2)
ELS 0 0
ELS 20,585 20,585,
20,585 20,585
2.
(1) X4 HEFT SEF, JB2Y 2EF
(2) &y @ 2007 098 112
(3) B2 : 20094 098 09
(4) JIE0HA 120074 098 102 2t DI EX&kSl St
(5) 2 ZIIZEZI} : 20096 09 072 2 I Z XAl Z0}
(6) Z2+&E It : 2008 03€ 052, 2008 098 052, 2009 03€ 052
12
40%
27.6% 24
20.7% . 18 Q- 15%
13.8% 12 60; 701
6.9% 6
70 75 80 8 1100 —
3. :
New 2Star KESE-1 1,404
4. (VaR: 99%, 10 ) :
New 2Star KESE-1 1,441
New 2Star IKE-1 |
1
(
[ @ @ (1-2)
ELS 0 0
ELS 9,463 9,463
9,463 9,463
2.

JI=XH4t 0 KOSPI200 X, 8t=&2 285
o

(1)
(2) gratel : 20074 098 142
(3) 201 ::2010% 98 102
(4) JIZJ421 1 20074 098 122 2t J|EXpatel FIt
(5) EEIIEFIH: 2010 98 08Y 2 J|=XH4S| EJt
(6) 24T : 2008 3 072, 2008 9B 092, 2009 3 092!, 20091 9 09, 20101 3T 09
41.10% 36
34.25% 20
27.40% 2
20.55% 18
13.70% 12
6.85% [
80 3 %0 00
3.

a. (VaR: 99%, 10 )




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
(5) EIEIJIEZFI: 2010 098 08 2 JIEXHAFS
(6) S2rEItY :2008E 3 072/ 102/ 11, 2008 9& 082/ 09/ 10,
2009 32 092/ 10/ 11, 2009 9& 072/ 082/ 09Y, 2010 3& 082/ 09/ 10
42% 36
35% 30
28% 24
21% 18
14% 12
% ]
8 85 90 100
3. :
a. (VaR: 99%, 10 ) :
New 2Star HMKE-1 |
1.
[ [} @ (1-2)
ELS 6 -6
ELS 24,212 24,212
24,212 24,212
2.
() JNETN: Qeed BEF , SU2HIA 2EF
(2) &y : 2007 098 282
(3) 201 : 2009 9 18
(4) JIEJHA 120074 98 20Y, 21, 272 2 J| =Rt BIHO| MEEZ
(5) ZIEIJIESFIt: 2009 98 14, 15Y, 162 2 J[EXHAS] Et
(6) S+t : 2008 3& 132/ 142/ 17, 2008 98 122/ 162/ 172, 20094 38 132/ 162/ 17
12
40%
33.00% 24 _
24.75%
18 N
16.50% 12 I
60; 70:
8.25% 6
-30% 22
70 75 80 8 1100 ao% | 4%
3. :
New 2Star HMKE-1 1,854
a. (VaR: 99%, 10 ) :
New 2Star HMKE-1 2,132



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 —
24% 18
""" 3%
16% 12
50 65
8% 6
rrrrr -35% 22
8 70 75 80 1100 o | %
3.
New 2Star HMDM-1 616
4. (VaR: 99%, 10 ) :
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
...... e ary
8% 70 75 80 1100 s | 5%

3. H
New 2Star POHY-1 1,707

a. (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% L]
80 85 90 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEST-3 1,410
New 2Star NS-4 |
1.
C
@ @ -2
|ELs 0 0 0
ELS 38,376 38,376
38,376, 38,376,
2.
(1) JIZXH&F : NIKKEI225 X4, AEET BSF
(2) & 20074 108 172
(3) 2HI1Y 2010 108 11
(4) J1Z=012 120079 10” 122,152,162 2 DI EXHAS| EIHO| Al
(5) ZIBIIEFI: 20104 102 05, 062, 07 2 JI XX Bt MEEHD
(6) S2HEIIY : 20084 048 042 /07 /08, 2008 10” 06 / 072 / 08L, 2009 048 062 / 07 / 08
2009 10€ 052 /062 /07, 2010 048 052 / 06 / 07
37.50% 36
81.25% 30
S
25.00% 24
18.75% 18
A
12.50% 12
6.25% L]
8 5 0 100
3. :
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 Ll
- ™ mim 1% B[ ST P
L
= Tl
e —— - ¥ | F e
E —_—l i -+ ~ ' C o
i —— b
- 1 wm : | ™% M@ i B erm—— |
eesimgmml | W oed wish S |
. . Rasm | Sy AW
- - T ] 4
3. :
ew 25t 54
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) ZBIIEFIL: 20094 108 212 2t JIER &S] FI}
(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

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

4. (VaR: 99%, 10 )

New 25tar LPIB-1 377



New 2Star LELP-1 |
1.
(
[ @ @ (1-2)
ELS 0 0 0
ELS 4,469 4,469
4,469 4,469
2.
(1) JIZEXN : LGEK BEX | (GRYALCD 285
(2) &y 2007 118 062
(3) @21 © 20094 118 042
(4) J1Z=0HA 120074 118 052 2t DI EX&HS] S0t
(5) AIZIIZER04 1 20004 118 022 2t I EX&rSl Et
(6) 2+t : 2008 042 292, 2008 10€ 312, 20094 048 292
[ Al [ Bl
oz oz
il @ 23 £ aue o
2% 2543 S0¢ =3 of2S Hol
;M MO
e
2% e 1A
l-—'i p. 1Y
L a—— ¥ b
E 1 s
™ - -— 6148 A
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. :
New 2500 1t
a. (VaR: 99%, 10 ) :
New 2index KN-10 |
1.
C
1) @ (1-2)
|ELs 0 0 0
ELS 7,853 7,853
7,853 7,853
2.
(1) JIZXH&E 1 KOSPI200 X4, NIKKEI225 Xl =4=
(2) ware 20074 112 132
(3) BHI1Y 12010 11&€ 08
(4) J1E242 2007\ 112 092 2t JIERHarS] Db
(5) ZIBIIEFIH: 20104 118 04Y 2t DI EXH&FS EIt
(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
S A — Y, £
28% | m— P 3
pay 3 ——— et 16AE
14% — 12
% -—  ©6R3
0 85 °0 FL
3.
New 2index KN-10 516
4. (VaR: 99%, 10 )

New 2index KN-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
%.0% AR 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
New 2Star NS-5 191

(VaR: 99%, 10 ) :

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) JIETA: HHET SEF, SKEAS 2EF
(2) @Y 20074 118 262
(3) 221 : 20106 118 192
(4) 1Z942 2007\ 118 222 2t JIETHAHS] B
(5) AIZIIZERI: 20108 118 172 2 I EX&IS Et
(6) Z2HEOIY : 20084 052 192, 20081 118 192, 2009& 052 192, 2009 118 182, 20104 058 182
[ Al [ Bl
o2
@ 33 U %S A=
ASXS————————————————— 683 40% O1% altst Mol
ot XGo
f=ue
T m—— v ] }
. -— *
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. :
New 2Star SEST-4
a. (VaR: 99%, 10 ) :
e 25 sesrs
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) 4712 : 2009 118 262
(4) 1E242 2007\ 112 272 2t DIERHarS] Db
(5) AIZIIZEF 041 20001 118 242 2t | EX &0 B
(6) S2EIIY : 20084 5T 222, 20081 118 242, 20094 5222
[ Al [ Bl
)
TR © 23 59 Auc
50% 23 a2 Nol
Qe 2483 ot
22.7% —————— 18AZ .
— %
14.8% — 242
E ] ]
AT
T4% -— cAB o
s L™ [ @ 21 =01 amors
TRz o, 506 xd |23 Hol
W 75 80 8 oo A== gﬂl"ﬂ%&%
3.
New 2Star KBHY-1 217
4. (VaR: 99%, 10 ) :



New 5 |

[ [} @ 1-2)

ELS 0 0 0
ELS 6,806 6,806

6,806 6,806

ZXHeE : KOSPI200 Xl ==

e 2007 128 032

Jlg 20108 118 294

2 120074 118 302 2t JI=Xatel It

EFIH: 20108 112 252 28 DI EXHAES] SO

2HEOY : 20084 02g 272, 2008 052 272, 20084 082 272, 2008& 11& 262, 20094 02& 252, 2009 058 272
20094 08& 262, 2009 11& 252, 20104 02F 24, 20104 058 262, 2010 08& 252

[ Al [ Bl

so= A0IE
495

L O —— ] s 35% 4 aletel Mol Y=
Asalea xuﬂ‘nﬁ' ol 2=
1L ¢ & IED H2EH =v

oa Los TR

New 5

a. (VaR: 99%, 10 )
s

New

]

New 2Star HMPO-1 |

@) (] 1-2)
0,

ELS 0
ELS 12,997 12,997

12,997, 12,997,

ZXH4t: POSCOESS, BURHIA ESF

e 12007 128 102

Il 12009 128 42

12 12007 128 72 2 DI E XAt SOt

|Z301: 2000 128 22 2} DI EXH&ke] Bb

2HEIY : 20084 63 32, 2008 122 32, 20094 6 3

[ Al [ Bl

wEELEE 10 gy

New 2Star HMPO-1 1,193
a. (VaR: 99%, 10 ) :



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) EIEIIEZFI: 2009 128 2 2t J| =Xk 0t
(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
o p 2
I & AT T AN
—_——————— X AL alter X
26.00% 4 P25 E Fox X aier 20l
R= 8%
e P F—— zma=z
-— .
oI T2 P
ez ¥ " =12
o0z ¢ 1 @ L
- s AzRs
a5z $—————*—— aum
38%

— =
650z oz @ 7 S0 sga
P S S Franana B = f2E 20 B

ey 35
o rs A= d
3.
4. (VaR: 99%, 10 ) :
New 2index KN-11 |
1.
( )
@ @ (1-2)
|ELs 0 0 0
ELS 1,916 1,916
1,916 1,916
2.
(1) JIZXH&E : KOSPI200 Xl 4=, NIKKEI225X| 4=
(2) &y 20074 128 142
(3) 201 120104 128 102
(4) JI1ZEJH2 120079 128 12 2 JI=XH&ke 0t
(5) ZIBIIEZFI: 20104 128 08Y 2t JIEXH&tel =0t
(6) S2HEIIY : 20084 068 092, 2008 128 09Y, 2009 06€ 092, 2009 128 09, 2010 062 09
[ Al [ Bl
1) 3
52.8%
% 40%
24.0% 2 —
35.2% 24 1 30%
26.4% 18 60 80
17.6% 12
8.8% L]
80 85 90 100
3.

a. (VaR: 99%, 10 )



New 2Star IKE-2 |

1
( )
[ @ @ (1-2)
ELS 0 0 0
ELS 4,866 4,866
4,866 4,866]
2.
(1) JIZXH4F - KOSPI200 X4, BI= &2 B S
(2) et : 20074 128 142
(3) B2 : 20106 128 132
(4) 12421 : 20071 128 129 2t JIEXHare] Bt
(5) ZIZIIZEZ04: 20101 128 082 2 DI ZXal Z0t
(6) 24T : 2008 06 092, 2008 128 092, 20094 06 092, 20091 128 092, 2010t 068 092
[ Al [ Bl
49.2% 36 13
0%
41.0% 30 —
2.8% 2
Q- 30%
24.6% 18 .
60 8
16.4% 12
8.2% 6
80 E3 % 100
3. :
4. (VaR: 99%, 10 ) :
New 7 |
1
C )
1) @ (1-2)
|ELs 0 0 0
ELS 3,010) 3,010
3,010 3,010
2.
(1) JIZXH4F 1 KOSPI200 Xl
(2) 2#Y : 20074 128 272
(3) BEIIY : 20094 128 242
(4) 21Z42 : 20071 128 262 2t DI E &S] Bt
(5) 1 ZIIZFI}: 20001 128 222 2t D EXAael E0}
(6) Z2HBOIY 1 2008 03F 212, 20081 06 232, 2008 09 232, 20081 128 222, 20091 03F 232, 20091 06 232, 20091 09% 232
[ Al [ Bl
Loz
y wUE
.
@ 73 =& Fwc
—
264% 9 2aHS 207 =A or2a =al
31 S ——— N3 =25
-—.
TGS LB * o
LT S —— Lo I
A=A
@ 7 =ob Adars
A0 =X - =al 2=
ES
3.




New 2Star POLG-1 |

[ [} @ (1-2)
ELS 0 0
|ELS 31,178 31,178
31,178 31,178

) JIZRHAE: POSCO BEF, LG 2EF

2) gEal 120074 128 282

3) 2| 120094 128 18Y

4) J|EIHA 1 2007E 128 24, 262, 272 2t D= XA BII| MSEP

5) ZEIIEFIE: 20099 128 142, 152, 162 2 JIEXHAF Bt AlsE R

6) S2HEIIY @ 2008% 6 162, 172, 182/ 2008 128 152, 162, 172/ 20094 6 15, 16¥, 17

A
L1

30.75% Ly b
20.50% —— 1IR3

0 65
10.25% ——— 622

65 0 75 20 100

New 2Star POLG-1 2,497

AN

@ 23 SO ol
50% =M &=zt Rol

g xe

£
/&ﬂr’-ﬁ.‘s‘ﬂ% .
AE0 ===

New 2Star HCLS-1 2,061

a (VaR: 99%, 10 ) :

4. (VaR: 99%, 10 ) :
New 2Star POLG-1 4,484
New 2Star HCLS-1 |
1.
)
@ @
|ELs
ELS
2.
(1) JIEXH : SO 2S5, ROLY BEF
(2) 2@y 20074 128 31
(3) BIIY : 20004 128 242
(4) JIZ042 1 20071 128 282 2 DI EX &S] Bt
(5) HIZIIZEFI : 20001 128 222 24 J|EXatel S}
(6) SAWIIY : 20084 68 252, 20085 128 232, 20094 6T 242
[ Al [ Bl
12
50%
36% 24 -
27% 18
18% 12 |
50 70!
9% 6
22
50%
70 75 80 85 100
3.




