o : 2008-01-14
two-star ELS PH-1 |
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)
[ @) @ (1-2)
ELS 0 0
ELS 5,622 5,622
5,622 5,622
2.
(1) JIE T4t POSCO HEZF, BUX HEF
(2) ENAHBH LT RRYNBEA
(3) 2 20054 128 052
(4) 2212 : 20104 128 032
(5) 2ZJIZ=0}: POSCO P EF 205,833¢, B HEZ 87,5338
(20054 1181 302, 128 012 X 128 022 2 JIEXH& BIHS HEBR)
(6) HZEIIZ01: 20104 112 292, 112 302, 128 0122] POSCO BEF, HUX BEF SIi0 M2 ER
(%)
A
60% 60
(%)
54% 54 )5 a4
I 25
48% 48 40%
42% 42 | —
v & |
36% 36 100% O >
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30% 30 / | -15% (%
24% 24 100%
18% 18
-100%
12% 12
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6% 6 )
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>
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3. :
a (VaR: 99%, 10 ) :
two-star ELS Ph-1 1,203
: two-star ELS PH-2 |
1.
)
[ @) @ (1-2)
ELS 0 0
ELS 6,317 6,317
6,317 6,317
2.
(1) JIE T4t : POSCO HEZF, BUX HEF
@) EHAHBA LT @Y
(3) 2ae 20054 128 212
(4) 221 : 2008 128 242
(5) &ZJIZ=70): 20055 128 212 £t
(6) H1ZIIZZ0t: 20084 128 1922 B0t
(7) E2HEOIY 20064 6 202, 20064 122 202, 20074 6 202, 20074 128 202, 20084 62 202 2t EJt
L- Rt 0
1 5 % o
e s e e mem
- e

' EEE]

3. :

4. (VaR: 99%, 10 ) :



New 2Star HH-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
A -
25.00% 24 !
v
Q) 1 15%
18.75% 18 i
= 60 70! -
12.50% 12
2) 2
6.25% 6 0%
« > v
70 75 80 85 0
3. :
New 2Star HH-1 724
4. (VaR: 99%, 10 ) :
New 2Star HH-1 2,846
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

1 15%

4 n3 409
36% 36 —
30% 30
24% 24 < .
= 60 75
18% 18
Q-
12% 12
% 6
< » D =
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New 2Star HW-1 1,136
4. (VaR: 99%, 10 ) H
How 25t s
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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 4,853
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 1,482
4.

(VaR: 99%, 10 ) :
New 25tr et




New 2Star HMHY-1 |

1.
( )
[ [} @ (1-2)
ELS 0 0
ELS 23,414 23,414
23,414/ 23,414/
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 )
Newastar HMHY-1 3,945
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 1,177

4. (VaR: 99%, 10 )

New 2index KN-7 201



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 1,663
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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
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 %]
10.50% 12 -10%
5.25% 6 2)3
5% 35%
90 0
b} x (1+15%)
2) x (1-
3.
New 2Star NS-1 611
4. (VaR: 99%, 10 )
New 2Star NS-1 873




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 12007 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
New 2Star NH-1
1.
)
[ @ [ @ (-2 |
ELS | 0 of
ELS 20,158 20,158
20,158 20,158

2.
(1) JIEXTA: B2, NIKKEI225 2EF
(2) 2e 20074 62 182
(3) BHJ1Y : 2010 68 142
(@) JIEIN2 20074 68 152 2 JETA 0t
(5) ZIBIIEZFIH: 20104 67 10 2 JI=XH& St
(6) Z2EIHL :
36% 36
30% 30
24% 2
18% 18
12% 12
6% 6
EY) 0
3.
New 2Star NH-1
a. (VaR: 99%, 10 )
New 2Star NH-1

]

2007E 12@ 12¢, 20084 63 11, 20084 128 10, 20094 6& 102, 20094 128 10

1) 3
40%

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



New 2Star POSH-1 |

1.
( )
[ @ @ [ -2 |
ELS 5_51 -55
ELS 25,325 25,325
25,325 | 25,325
2.
(1) JIEXH : POSCO 2E X, MBINF 2S5
(2) gy : 20071 78 42
(3) 26212 : 2010 68 292
(4) 21204 20075 6% 292, 78 2, 3Y 2t IR XA Bt METR
(5) HIBIIZEFIt: 20101 68 252 2 J|EX& BIb
(6) SarEoie - 20074 12® 262, 20081 62 252, 20081 128 262, 20094 63 252, 2009 128 282
. EINWE T2 R A .i.‘-!ﬂl EZEE BANG BRI BNHE 0= A
il
L] ]
= A
ELO% R ] | r il
LG = MAN
-
A% [Lh] ] B e el
2% — 1138 =
1 e —— AN - EN
i -
THEEN
A LEAE BN F JADE S WEYESED TNHBE A
BimuAs & H & URNGE BEASS A0 MEE AAE M0 BE B9
O e @ SEod BENEERIN MAT sds 50 Q= FO
3.

New 2Star POSH-1 169

4. (VaR: 99%, 10 ) H
New 2Star POSH-1 13,167



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-2 322
New 2Star NH-3 |
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 I
50 -35
18
2)
12 _50%
6
1 H = x (1+15%)
2) H =
3% 30 25 20 -15 -10 0
©6)
® . [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
ot pRMY REX HHR 2EX
2 120074 78 132
o 120108 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 25tar KEHC-1
(VaR: 99%, 10 )  : )
New 2Star KEHC-1 6,130
New 2Star KEWF-1 |
( )
[ [0} @ (1-2)
ELS
ELS 2,515 2,515
2,515 2,515
Tot: BT HEX, HUR EEF
o 2007 78 13
2 120104 78 92
JIZEDH2 120078 78 122 2 DI ERHA B0t
)
36 -60%
30
15%
24 ;
60~ 36
(%)
18
2
12 -60%
6
D = x (1+15%)
2) =
35 -30 -25 -20 -15 -10 0
New 2Star KEWF-1 177
(VaR: 99%, 10 )
New 2Star KEWF-1 379



New 2Star KELP-1 |

1.
( )
[ [} @ (1-2)
ELS
ELS 5,345 5,345
5,345 5,345
2.
(1) JIE=Xak: =283, IGEEA
(2) &y @ 2007 78 182
(3) 201 : 2009 78 152
(4) JIE=0HA 120074 7€ 162 2t JIEXH&H SOt
(5) S2HEIIY :2008E 1€ 11, 20084 7€ 11, 20094 1€ 132

1 2
40%
24% 24 —
18% 18 15%
12% 12 = =
6% 6
22
40%
70 75 80 85 100 _
] : = % (1+15%)
2) H = x @-

3. :

4. (VaR: 99%, 10 )



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.
( )
[ [0) @ (-2)
ELS 0
ELS 3,660 3,660
3,660! 3,660
2.
(1) I ZX4H: HHAT, B2H
(2) g#ie 20074 88 2
(3) 201 @ 20108 78 292
(4) 2120424 : 2007 79 3129 E)t
(5) 2 ZIIZZ0H: 20108 78 272 24 DI E XA B0
(6) B2tHOIY : 2008 18 282, 20084 78 282, 2009 18 232, 2009 78 282, 2010 18 262
40.50% 6 oon
33.75% 30 |
,_'Q,,,,,,,,, 21%
27.00% 24 I\ |
-50 E
20.25% 18 i &)
13:50% 2
6.75% 6
1) : = x (1+21%)
2 =
%5 30 25 20 15 10 [0
&)
® Mot 1
3. :
New 2Star SEKE-3 419
4. (VaR: 99%, 10 ) :
New 2Star SEKE-3 4,881
New 2Star SGHY-1 |
1.
( )
[ @) @ (1-2)
ELS 0
ELS 14,622 14,622]
14,622 14,622
2.
(N IR : HHEZY FEF, SH0IHA BEX
(2) g 2007 88 92
(3) BEJ1Y : 2009¢ 88 52
(4) J1ZJ12¢ =2 20079 08 062, 072, 08Y 2 JIEXIA EBto| MaH
(5) 2 ZIIEF04: 2009 078 302, 31, 082 03 2t J|EX&H SIto| AL ER
(6) Z2+OIY 20081 018 302, 312, 028 012, 20081 078 302, 312, 08 012, 20098 018 302, 028 02, 03

1) 2
50%
24% 24
18% 18
12% 12 50, 65,
6% s | p—— % 52
o
65 70 75 80 [100

3. :

a. (VaR: 99%, 10 ) :
New 25tar SGHY-1 1,797



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

12
50%
24% 24
- 24%
18% 18
12% 12 50 65
6% 6 2) 2
-50% 50%
65 70 75 8 100
1) = x(1+24%)
2) = x (1-
3. :
4. (VaR: 99%, 10 ) :
New 2Star SGDS-1 1,562
New 2Star YH-2 |
1
( )
[ @ @ (1-2)
ELS
ELS 11,361 11,361
11,361 11,361
2.
(1) JETA : SHOILA HEF, AL BEF
(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-2 911

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) JIZEXHA : NIKKEIZ25 X4, 28 25
(2) g8y @ 2007 88 202
(3) B : 20104 8 162
(4) J1EJHA 120074 08 172 JIEXHA&H B0
(5) ZIZIIZZI4: 20101 08 122 JIE XA B}
(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.
New 2Star NH-4
4. (VaR: 99%, 10 ) :
New 2Star HGDG-1 |
1
[ [0} @ (1-2)
ELS 0
ELS 10,146 10,146
10,146 10,146
2.
(1) ANETHt
(2) 2#Y : 20074 88 282
(3) BHI1Y : 2009 88 262
(4) 21Z42 : 2007 088 272 JIERA B0t
(5) ZBIIEZFIt: 20094 08 24 J|EX&H Bt
(6) Z2HBOIY 1 20081 028 222, 2008 08F 222!, 2009\ 028 242
12
50%
24.20% 24 —
18.15% 18
15%
12.10% 12
o
6.05% 6 ]
-40% 22
80 65 70 75 110 0w | 5%
3. :
4. (VaR: 99%, 10 )

New 2Star




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 ) :
New 2Star LEHF-1 |
1.
C
[ [0} @ (1-2)
ELS 0 0 0
ELS 5,012 5,012
5,012 5,012
2.
(1) JI=X SILIZEXF BSF, LGEN BEEF
(2) &y : 20074 48 20
(3) 2HJ1Y : 20094 48 17
(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
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40%
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7
18.75% 18 155
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6.25% 6 S— E
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o | 4%
75 80 8 9 100 —

3. :

4. (VaR: 99%, 10 )

New 2Star LEHF-1 579



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
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27.6% 24

20.7% . 18
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70 75 80 85 100

New 2Star KESE-1 1,856

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
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+
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o
=
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27.40% 24

20.55% 18

13.70% 12

6
.
100
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New 2Star IKE-1 1,168




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) S2EIIY 2008 3& 072/ 10/ 112, 2008 9= 08/ 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. :
New 2Star KIKE-1 3,273
4. (VaR: 99%, 10 ) .
New 2Star KIKE-1 4,646
New 2Star HMKE-1 |
1.
[ [} @ 1-2)
ELS 0 0
ELS 24,211 24,211
24,211 24,211
2.
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