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ELS 0 0
ELS 6,317 6,317
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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
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24% 24 < .
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12% 12
% 6
< » D =
T 80 85 0 i 2) =

New 2Star HW-1 1,167
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New 2Star HW-1 2,142

x (1+15%)
x 1-

1
[ @ @ (-2)
ELS 0 0
ELS 11,718 11,718
11,718 11,718
2.
(1) JETA BT 2EX, SH0ILA HEF
(2) &y @ 2006 98 192
(3) B : 20084 9 172
(4) 1Z9424 : 2006\ 9F 19209 JIE A& 242te] ST
(5) ZIZIIZEZI} : 20081 9 122 JIERH4 Bt
(6) 2+t : 2007 3 142, 20074 98 132, 20084 3€ 1322 2t It
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v
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« > v
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4. (VaR: 99%, 10 ) C )
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3 New 2Star HW-1 |
1
(
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ELS
ELS 10,052 10,052
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2.
D IIERA UK BEF, 22128 2S5
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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
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New 2Star KH-1

1
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[ @ @ (1-2)
ELS 59 -59)
ELS 22,524 22,524
22,524/ 22,524/
2.
(1) JIETHAE : DI0HRE 2E X, S10ILA HEF
(2) &y @ 2006 108 272
(3) B : 20084 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) ZIZIIZZ04 : 20081 102 222 2 I Z XA Bt
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v
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3. :
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New 2Star LK-1
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ELS 0 0
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(1) JIZEXH4 : LGREALCD RS, JI0H 2EF
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(3) D12 : 20084 119 192
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ELS 0 0
ELS 23,414 23,414
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(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
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6.25% 6
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3. :
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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
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New 2index KN-8 |
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ELS 0
ELS 14,217 14,217
14,217 14,217
2.
(1) JI=XH4F 1 KOSPI200, NIKKEI225
(2) gae : 20074 58 82
(3) 801 20104 58 42
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(2) & 20074 78 62
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(4) JIEJHA 120074 7€ 42 2t DI EXH&F SOt
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New 2Star NH-3 |
1.
( )
[ [} @ 1-2)
ELS 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
k)
36 -50%
30
15%
24
50 35
18
2)
12 -50%
6
1 H = x (1+15%)
2 : =
-3 -30 -25 -20 -15 -10 0
o)
(O] . [Worst 1

(VaR: 99%, 10 ) :



New 2Star KEHC-1 |

[ [} @ (1-2)
ELS
ELS 3,631 3,631
3,631 3,631
Tt BRE BEX, BUK 2EF
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 ) :
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2.
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(2) &y 1 2007 78 202
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ELS 0
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2.
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ELS 0
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2.
(1) I =X ¥E S EEF, oH0ILA EEF
(2) gay : 20074 88 92
(3) BHJ1Y : 2009 88 52
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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
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24% 24
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65 70 75 80 100
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New 2Star SGDS-1 3,166
New 2Star YH-2 |
1.
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[ [} @ (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<
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50%
25.00% 24 —
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New 2Star NH-4 |
1.
(
[ @ @ (1-2)
ELS 0 0
ELS 29,031 29,031
29,031 29,031
2.
(1) JIEXH : NIKKEI225 X%, 8128 2S5
(2) 2ae : 20074 8 202
(3) 26212 : 2010\ 88 162
(4) J1E421 1 20071 088 172 JIEX& Bt
(5) ZIZIIZEFIt: 20101 088 12 JIEX & It
(6) 24T : 20081 028 132, 20081 08 122, 2009 02 122, 20091 08 122, 20104 028 11
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New 2Star HGDG-1 |
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ELS 2 -2
ELS 10,143 10,143
10,143 10,143
2.
(1) JIETH : BORAS HEF, HRAL 2EF
(2) 2@ : 2007\ 88 28
(3) BHIIY : 20094 8E 262
(4) J1Z042 1 20071 088 272 JIEX& It
(5) HIZIIZEFI : 20091 088 24 J|EX & Bt
(6) SAIIY : 20081 028 222, 2008 08 222, 20091 028 24
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24.20% 24 -
18.15% 18
15%
12.10% 12
50 60|
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3. :
New 2Star HGDG-1 1,128
4. (VaR: 99%, 10 ) :
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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
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30.5% 30
24.4% 24
18.3% 18
12.2% 12
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3. :
4. (VaR: 99%, 10 ) :
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New 2Star LEHF-1 |
1.
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ELS 0 0
ELS 5,012 5,012
5,012 5,012
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
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New 2Star KESE-1 |

1.
(
[ [} @ (1-2)
ELS 0 0
ELS 20,585 20,585
20,585] 20,585|
2.
(1) JIETN: AEEX BEF, QB2 2SEF
(2) &y @ 2007 098 112
(3) 201 : 2009 098 092
(4) JIE0HA 120074 098 102 2t DI EX&kSl St
(5) EIEIIEZFIt: 2009 098 07 2 JIEXH4FS] E0b
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27.6% 24
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3. :
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4. (VaR: 99%, 10 ) .
New 2Star KESE-1 1,838
New 2Star IKE-1 |
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(
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ELS 0 0
ELS 9,463 9,463
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2.
(1) JI=XH4F 1 KOSPI200 XI5, 8282 283
(2) &y : 2007 09 142
(3) 201 ::2010% 98 102
(4) JIE0HA 120074 098 122 2t J|EX&kel St
(5) EEIIEFIH: 2010 98 08Y 2 J|=XH4S| EJt
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27.40% 24
20.55% 18
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3.
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New 2Star KIKE-1 |

1.
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ELS 38,465 38,465
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