® : 2008-04-28
two-star ELS PH-1
1.
C: )
[ [ [©) [ @ 1-2) ]
| ELS | of
| ELS 5,592] 5,592]
5,592] 5,592]
2.
(1) It : POSCO REF, BOIA 2EF
(2) FHAHS BT : R2LYMBSA
(3) e 12005 128 052
(4) 2212 : 20104 128 032
(5) 2| ZJ|ZFI} : POSCO 2EF 205,833%, BIHA £EF 87,5338
(200541 112 302, 128 0120 & 128 022 2 I EXH& )t 4EER)
(6) HIZJIZF0}: 20106 118 298, 118 302, 128 0129 POSCO BEF, BUIX BEF SJto B2
*
‘...
60% 60
)
54% 54 )5 a4
_ 25
48% 48 40%
a2% 22
v & |0
36% 36 -100% O—0
60 |
30% 30 / """ “15%
24% 24 < 100%
18% 18
-100%
12% 12
1) H =
6%
6 2) H = x (-
-15% 0%
(%)
3. :
4. (VaR: 99%, 10 ) :
two-star ELS PH-1 1,029
2 two-star ELS PH-2 |
1
)
[ [ @ @ -2
| ELS 0| 0|
| ELS 6,297} 6,297]
6,297| 6,297
2.
(1) JIEX&H: POSCO HEF, BT 2EF
(2) FoHe S LA : ey
(3) e :2005¢ 128 212
(4) 20712 1 2008 128 242
(5) 21 ZJIEFI} 1 2005H1 128 212 S0}
(6) 21ZIIZ=F0} 1 20081 128 19202 St
(7) S2HmOIY : 20065 68 202, 20061 128 202, 20074 63 202, 20071 128 202, 20084 62 202 2t S0t
3.

4. (VaR: 99%, 10 )

two-star ELS PH-2 1,512



New 2Star HH-1
1.
[ [ [O) @ 1-2) ]
| ELS 0| o|
[ ELS 24,693] 24,603]
24,693 24,693
2.
(1) JIETA BT HEF, 50|42 HEX
(2) g8 12006 98 192
(3) @712 : 20084 9B 172
(4) JIEIH2 1 20061 98 1922 JIEXHaF 2422 Zb
(5) 2ZIIEFI4 1 20081 9F 122 DI That B0t
(6) 2+t 1 2007 3 142, 20074 9F 132, 20081 3% 13202 2t ZIt
1) 2 20% A
'y _
25.00% 2 3
18.75% 18
12.50% 12
22
6.25% 6 0%
< > v
70 75 80 85 |0
3. :
New 2Star HH-L 2,745
4. (VaR: 99%, 10 ) :
New 2Star HH-1 4,991
New 2Star HW-1 |
1
[ [ @ @ (1-2)
| ELS 0|
| ELS 9,967} 9,967]
9,967| 9,967|
2.
(1) VTS HUK HEF, 2228 2=
(2) 22 : 20061 92 202
(3) @I : 2009 9 14
(4) JIE0124 20064 9B 152, 182,19200] DI ETH& 220 ZIHPRASE HEF 18,9008, HHX EEF : 84,900%)
(5) 21ZJ|Z=F0} : 2009 98 102 JIEX& S0}
(6) Z2+mOt2 1 20078 38 122, 200741 9 122, 20081 3% 122!, 2008&1 9F 102, 2009H 3% 112
4 3 40% A
36% 36 —
30% 30 |
v
O 15%
24% 2 P j
60 75
18% 18
12% 12
v
6% 6
_ [H) : = x(1+15%)
DT 80 85 0 g 2) : = x (@-
3. :
e 2t -
a (VaR: 99%. 10 ) :
New 2Star HW-1 1,077




New 2Star LK-1

1.
C
[ [ (O] 7)) (1-2)
| ELS of 0
| |EL5 16,687, 16,687
16,687 16,687
2.
(1) JIZTa : LGHEALCD BEF, )0 HEF
(2) e 120061 118 212
(3) @012 : 20084 118 192
(4) 2120124 1 20068 118 202 JIEX& 2424e] SIHLGEBALCD #EF - 30,9502 / IO B EF - 14,650%)
(5) 2IZIIZFI: 20088 112 172 2 J|EXka B0b
(6) E2+HIIY 1 20078 58 162, 20074 118 152, 20081 58 152

1 2
40%
24% 24 -
18
12% 12
6% 6
70 75 80 8 1100 o
3. :
New 25tar K1 1,168
a. (VaR: 99%, 10 )

New 2Star LK1 1,106



New 2index KN-7
1.
C
[ [ [O) @ (1-2)
| ELS 0
| ELS 9,867] 9,867|
9,867| 9,867
2.
(1) JIE Tt : KOSPI200 2 7, NIKKEI225 2 S5
(2) e 12007 58 162
(3) @712 : 20108 53 132
(4) JIEIH2 12007 58 142 24 I ER4H E0t
(5) 2AZIIZFIH: 2010 58 142 2 I EX& B}
(6) Z2+IIY 1 20071 118 9, 2008 53 8L, 20081 118 112, 20098 58 112, 20098 118 1Y
n3
40%
30.6% 36 -
25.5% 20
~~~~ 15%
20.4% 2
15.3%
1 15%
““““ - 3
10.2% ?o%
12 -40%
5.1%
6
85 9% 0 1 x (L+15%)
2) x (@-
3. :
New 2index k-7
4. (VaR: 99%, 10 ) :




New 2index KN-8
1.
C
[ [ [O) @ (1-2)
| ELS 0
[ ELS 14,194 14,194
14,194 14,194]
2.
(1) JIZTHat : KOSPI200, NIKKEI225
(2) g 120074 5% 8Y
(3) 271 2010 5 42
(4) J1EIH2 12007 58 7Y 2 JIEXHA B0t
(5) 2ZIIZFI: 2010 48 302 2 I EX& Bt
(6) 20t : 20071 10% 312, 20084 48 302, 20085 10% 302, 20094 48 282!, 20094 10% 302!
3
40%
30% 36 J—
25% 30
20% 24
15%
18
10%
12
5%
6
8 0 9% E D S o (1+18%)
2 = x (@-
3. :
New 2index K-8 1,436
4. (VaR: 99%, 10 ) :



New 2Star NS-2
1.
C
[ [ [©) [ @ 1-2) |
| ELS | |
| ELS 1,239 1,239
1,239 1,239
2.
(1) JIET : HYTT BEF, NIKKEI225 BSF
(2) grae : 2007 62 42
(3) @712 : 20101 53 282
(4) J1EIHZ 12007 58 31 24 J|ER4H E0t
(5) ZAZIIEFI: 20108 58 262 2 I EX& Bt
(6) 2@t 1 20078 119 272, 20084 58 272, 20088 11% 262, 20094 58 272!, 20094 118 252!
1) 3
31.50% 36 35%
26.25% 30
21.00% 2
15.75% 18 = o]
10.50% 12 |
5.25% 6 23
o | 3%
90 0
1) X (1+15%)
2) x (-
3. :
4. (VaR: 99%, 10 ) :
New 2Star Ns-2 48
New 2Star NS-1 |
1
C
[ [ @ @ -2
| ELS 0|
[ ELS 8,254 8,254
8,254] 8,254
2.
(1) JIZET & : MHFX, NIKKEI225 2 S5
(2) e :2007d 52 212
(3) @l : 2010 58 17
(4) J1E0H24 20074 53 182 2 JIEX+a B0t
(5) ZZIIZEF}: 20104 53 132 2t JI=Xhat B0b
(6) Z24mOt2 1 20078 119 142, 2008 58 142, 2008E1 112 132, 2009 58 132, 20098 112 13
13
31.50% 36 35%
26.25% 30
21.00% 24 i
15.75% 18 = o7
10.50% 12 - e
5.25% 6 23
s | 5%
90 0
b)) * (1+15%)
2 x (1-
3. :
e 2t w1
a (VaR: 99%. 10 ) :



New 2Star NS-3
1.
C
[ [ [©) [ @ 1-2) ]
| ELs | o]
| ELS 6,588 6,588]
6,588| 6.588
2.
(1) JIETat : AEET, NIKKEI225 2 EF
(2) grae : 2007 62 42
(3) @712 : 2009 5B 292
(4) J1EIHZ 12007 68 12 24 JIEXHA S0t
(5) 2ZIIEFI4 1 20098 58 272 2 I EXp& Bt
(6)

1 2
22.0% 30%
16.5% ——
11.0%
5.5%
22
30%
80 8 9 9 [0 el
1) : = % (1+10%)
2) : = x -
3.
New 25tar Ns-3
4. (VaR: 99%, 10 ) :
New 2Star Ns-3 o7
New 2Star NH-1
1
)
[ [ @ [ @ @2 |
| ELS of
| ELS 20,068|
20,068]
2.
(1) D= : BHRF 2, NIKKEI225 B S5
(2) g 20074 62 182
(3) @I : 20106 68 14
(4) J1E0H24 20074 63 152 2 DI ET+a B0t
(5) ZZIIEFIt: 20104 68 102 2 =Xt B
(6) Z24mOtY 1 20071 128 122, 2008 6% 11 102, 20098 68 102, 20094 128 102
13
36% 36 40%
30% 30
——0— 15%
24% 24 |
18% 18 = o
12% 2 L -10%
6% 6 23
O it
0 0
H x (1+15%)
H x (1-
3. :
4.

(VaR: 99%, 10 ) :




New 2Star POSH-1

1.
[ )]
[ [ [O) @ (1-2)
| ELS of 0|
| ELS 25,031 25,031]
25,031 25,031
2.

(1) It : POSCO REF, NBXF HEF
(2) e : 2007 78 42
(3) @712 : 20104 62 292

(4) J1Z121 : 20074 68 292, 78 22, 32 2 JIE A& SIte| A&

(5) ZIZIIZEFIt: 20104 68 252 2t JIZ= A&t Bt

(6) S2rEOIY : 2007 128 262, 20084 68 252,

. E=PLE = F T

=4l
TS el |
iR o B
p= T [y ]
LR 2 1ZvE
AR —

ECTT ]

2008 12 262, 2009 62 252, 2009+ 128 282

.l-'ﬂ-Il LYE BAST ¥ B0 OF A%

e il

Alense TAEE R NG TS AZNEETN ONEED g

EAHENAE RAD EdE 90 B B9

GiRNAT & 8 & DEGN BAMEYNIE NN SaE S0 Hb FY

a. (VaR: 99%, 10 ) :
ew 25t post-1



New 2Star NH-2

)

1.
)
[ [ [O) @ (1-2)
| ELS of 0
[ ELS 2,784 2,784
2,784 2,784
2.
(1) JIET : BRER REF, NKKEI225 2EF
(2) g 120074 7€ 62
(3) 271 2010 78 52
(4) JIEIHZ 12007 78 42 2 DI EXHA S0t
(5) ZIZIIZFOH: 20108 78 12 2 DI ETH& B0b
(6) 220t 1 20081 18 42, 20088 78 12, 20001 18 52, 2009t 7% 12, 2010 18 42
13
40%
33.0% 36 —
27.5% 30
22.0% 24
16.5% 18
11.0% 12 o
55% 6
80 85 EY) 100 1) : = x (1+15%)
2) : = x @-
3. :
4. (VaR: 99%, 10 ) :
New 2Star NH-2 320
: New 25tar NH-3 |
1
)
[ [ @ [ @ @2 |
| ELS | 0 of
[ ELS 4,755 4,755
4,755 4,755
2.
(1) JIER & : BHRM HEF, NIKKEI225 255
(2) e 20074 72 62
(3) @l : 2010 78 5Y
(4) 1E0h24 20078 78 42 2 I ERA Bt
(5) ZIBIIZEFI}: 20108 78 12 2 J| XXkt B0b
36
30
24
8
2)
12 -50%
6
1) : = x (1+15%)
2 : =
3% -30 -25 -20 -15 -10 0
(]
® - [Vorst 1
3.

a. (VaR: 99%, 10 )



New 2Star KEHC-1

1.
C )
[ [ [©) [ @ (1-2)
| ELS | 0| 0|
| ELS 3,623] 3,623]
3,623 3,623
2.
(M IIET : BRWA REF, BT EF
(2) 2ade : 20074 7% 132
(3) 2012 ;20108 78 142
(4) JIEIHZ 120076 78 122 2 I XX E0t

b}
36 _eom
30
24
18
2
12 -60%
6
b} : = % (1+15%)
B : -
35 30 -5 20 -15 -10 0
3. :
a. (VaR: 99%, 10 ) :
New 2star Kene-1 72
New 2Star KEWF-1 |
1.
¢ )
[ [ @ @ -2
| ELS 0| 0|
[ ELS 2,419) 2,419
2,419) 2,419)
2.
(1) JIET : B2 BEF, BK 225
(2) 2@ 2007\ 78 132
(3) @Holg : 2010 78 9Y
(4) JIFH 20074 7H 122 24 D R4 B0

P
36 —eom
30
24
18
2
12 -60%
6
b - = x (1+15%)
2 : =
3 30 -2 -20 -5 -10 0

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



New 2Star KELP-1

1.
C
[ [ [©) [ @ 1-2) |
| ELS I
[ ELS 5,345) 5,345
5,345| 5,345
2.
() JIET: BRE, GEYA
(2) g 12007 78 182
(3) @712 : 20091 78 152
(4) JIEIHZ 120071 78 162 2 JIER4 E0t
(5) Z2HmOI2 1200851 12 112, 20084 78 112, 2009 18 132
1) 2
0%
24% 24 —
18% - 18
12% 12
6% 6
22
0%
70 75 80 8 100 A
)] H = x(1+15%)
2 : = x (@-
3. :
New 25tar KeLP-1 475

4. (VaR: 99%, 10 ) :



New 2Star POSH-2

1.
C )
[ [ [©) 1-2) ]
| ELS of
| ELS 12,743
12,743]

2.

(1) JIZTat : POSCO, AIBHKIF

(2) e 120074 78 202

(3) @012 ;20108 78 152

(4) 212942 2007.7. 16, 18, 19(&,%,2) Skl Y2 [R018 A

(5) S2HmOIY $ 200851 18 152, 20088 78 152, 2009 18 152, 20098 78 152, 20108 18 15

23.25% ¢ 30

p———> 27.9%( 9.3%)

(VaR: 99%, 10 )

18.60% ¢ 24
13.95% ¢ 18 18%( 6%)
9.30% ¢—— 12
4.65% ¢ 6
100 200
3. :
4. (VaR: 99%. 10 )
New 2Star PoSH-2
New 2Star SEKE-2
1
)
[ [ @ @2 |
| ELS of
[ ELS 1,436
1,436
2.
(1) JIETt: AHER, BT
(2) e 2007 8% 22
(3) @l : 2010 78 29
(4) J1E0h24 20071 738 312l Bt
(5) ZBIIZEF}: 20104 78 272 2t JI=Xhat B0b
(6) Z2mOt2 1 200851 18 282, 200841 78 282, 2009 18 232, 2009 7€ 282, 20108 18 262
31.50%
26.25%
21.00%
15.75%
o Wi I
0%
10.50% 4% |
5.25%
80 85 0 100



New 2Star SEKE-3

1.
(
[ [ [©) [ @ 1-2) ]
| ELs | 0| o]
| ELS 3,605 3,605
3,605 3,605]
2.
(1) IET : TR, BRD
(2) g 120074 8% 22
(3) 201 : 20104 78 202
(4) J1E2H2 12007 78 3122 &It
(5) HIBIIEFO}: 20108 78 272 24 JIEXA B0}
(6) £2+ItY : 20081 18 282!, 2008 78 282, 2009 18 232, 2009H 78 28, 20104 18 262
40.50% 3%
3875% 0
2%
27.00% 24
20.25% 3 )
13.50% 2
6.75% 6
n H = % (1+21%)
P} : =
B 30 25 20 ECIN
)
[ ® . st ]
3. :
a4 (VaR: 99%. 10 )
New 2Star SGHY-1 |
1
[ [ @ [ @ @2 |
| ELS | of
[ ELS 14,509 14,599
14,509 14,599)
2.
(1) JETS : HYSBY VEF, 50|42 BEF
(2) 2@ : 20074 8T 92
(3) @I : 2009 8 5Y
(4) 21012 2007 088 062, 072, 082 2 JIEXHY Bt HEHR
(5) 21BIIZ%0} 1 20096 078 302, 312, 08% 032 2 J|EXet Bt MaER
(6) 21Ot : 20081 01 302, 312, 028 012, 20084 078 302, 312, 088 012, 20091 018 302, 028 022, 03

24% %

18% 18

12% 12

6% 6
5 70 75 80 1100

3. :
New 2Star SGHY-1 1,211

a. (VaR: 99%, 10 ) :
New 2Star SGHY-1 2,808




New 2Star SGDS-1

1.
C: )
[ [ [O) @ (1-2)
| ELS of 0
| ELS 18,672 18,672
18,672 18,672
2.
(IETN : HRER REF, 4452 ¥EF
(2) e : 20074 8% 92
(3) @712 : 20094 8 52
(4) 210121 : 2007 088 06, 072, 08 2t JIETH BT} MEBR
(5) 2ZIIZFI4 1 20098 072 302, 312, 088 03 2t J|EXat Bote| NSER
(6) 20t 1 20081 018 302, 31, 028 012, 20081 07 302, 312, 08 012, 2009 01% 302!, 028 022!, 03
12
50%
24% 24
8% — 18
12% 12
% 6
65 70 75 80 100
n : = x(1+24%)
2 : = x -
3. :
New 25tar scos-1 1,441
a (VaR: 99%. 10 ) :
New 2Star YH-2 |
1
)
[ [ @ [ @
[ ELS | 0|
| ELS 11,306
11,306
2.
(1) JIET BI04 A BEF, HOIE HEF
(2) g 20074 82 162
(3) @Il : 2009 88 13Y
(4) JIE0h24 : 20071 08 142 JIEXp& B0t
(5) HIZIIZF}: 2009 088 112 JIEXH&H Ft
(6) Z24mOt2 : 2008K1 022 112, 200811 08 112, 20094 028 112
25.00% 24
18.75% —— 18
12.50% 12 —
6.25% 6
6 70 75 80 |100
3. :
New 25tar ez 1,154
4. (VaR: 99%, 10 )

New 2star -z 1,809



New 2Star NH-4

1.
[ )]
[ [ (O] 7)) (1-2)
| ELS 0
| ELS 29,001] 29,001
29,001 29,001
2.
(1) JIZXHAE : NIKKEI225 XI%=, 8t=2X 2 2EF
(2) g8 : 2007 88 202
(3) 201 : 20104 8 162
(4) 2120424 : 2007 088 172 JIEX& BIb
(5) ZIZEJNIEFIt: 20104 088 122 I E XA I
(6) E2+H It : 2008 02@ 13, 2008 08& 122, 20091 028 122, 2009 088 12, 2010 02& 1Y
39.0% 3%
2.5% 30
26.0% 24
19.5% 18
13.0% 12
6.5% 6
8 85 100
a. .
a. (VaR: 99%., 10 ) :
New 2Star HeDG-1 |
1.
)
I I [0) [ @ -2 ]
[ ELS 0 o]
| ELS 10,136 10,136
10,136 10,136
2.
(NIIZTE BURE PS5, U2s 2S5
(2) el @ 20074 82 282
(3) BHJ1Y : 2009 8% 262
(4) JIZJHA : 20075 08 272 JIEXH& BJb
(5) EIZJIEFI}: 20091 088 24 J| =Xtk Zt
(6) Z2HEOLY 1 20084 028 222, 20084 088 222, 20094 028 242
1) 2
50%
24.20% 24
18.15% - 18
12.10% 12
6.05% 6
60 65 70 75 100
3.

(VaR: 99%, 10 ) :
New 2Star HGDG-1] 1,759



New 2Star NH-5

1.
(
[ [ [©) [ @ 1-2) ]
| ELS o] o
[ ELS 5,463 5,463
5,463 5,463
2.
(1) JIZTHY © NIKKEI225 K%, 81282 255
(2) wae 20074 8% 292
(3) 9012 : 20104 83 262
(4) 12212 : 20074 088 272 XXt EJ}
(5) AIBIIEHt: 20104 088 242 I ERH& Bt
(6) BB 1 200841 028 2291, 20081 08% 222, 200041 02 249, 20091 08% 242!, 20104t 028 232
B.6% »
0% £
2449 u
18.3% 18
12.2% 2
8.1% 6
8 I W™
3. :
a (VaR: 99%. 10 )

New 2Star NH-5. 741




New 2Star IKE-1
1.
[ [ [O) @ (1-2)
| ELS 0
[ ELS 9,418 9,418
9,418 9,418
2.
(1) JIET & : KOSPI200 X, BHRE2 BEF
(2) g : 20074 098 142
(3) eI ;20108 9F 10
(4) 21012 : 20074 098 122 2 J|Z R4S Bt
(5) HIZIIEF0}: 20108 9F 08Y 24 DI EX&O| B}
(6) Z2tEIIY 20081 3% 072, 20081 9F 092, 2009 3% 092, 2009 98 092, 2010 38 092
41.10% 36
.25% 30
27.40% 24
20.55% 18
13.70% 12
6.85% ]
£ 3 E) o0
3. :
a. (VaR: 99%. 10 ) :
New 25tar E-1 1,616




New 2Star KIKE-1
1.
C:
[ [ [O) @ 1-2) ]
| ELS 0| o|
| ELS 38,449
38,449|
2.
(1) JIET& : KOSPI200 K% , B2 82t 2S5
(2) e 12007 098 192
(3) @712 : 2010 098 132
(4) 2120421 : 2007 098 142, 17, 182 2 JIEX& BI19| AR
(5) 2IZIIZR 1 20104 09 082 24 I E K40l S0t
(6) E2+EOtY : 2008 3% 072/ 102/ 112, 2008 9% 08/ 092/ 10,
2009 3% 09/ 10/ 11, 2009 9@ 072/ 082/ 09, 2010 3% 08/ 09/ 10
42% 36
35% 30
28% 24
2% 18
14% 12
™% 6
80 85 9 100
3.
a. (VaR: 99%, 10 ) :
New 2Star HVMKE-L |
1.
C:
[ [ [©) [ @ 1-2) ]
| ELS | of of
| ELS 24,168 24,168|
24,168 24,168
2.
(1) JIETN : ABOY HEF  BHRHA BEF
(2) e 12007 098 28Y
(3) @712 : 20091 9% 182
(4) 2120421 1 2007 9@ 209, 212, 27 2 J|E=Xak Z0te| MEEZA
(5) 2IBIIZF0b 1 20094 9 142, 152, 162 2t JETAQ Bt
(6) E2+EIIY : 2008 38 132/ 142/ 172, 20081 9% 122/ 162/ 172, 2009 38 139/ 162/ 17
1) 2
40%
33.00% 24 —
24.75% — 18
16.50% 12
8.25% 6
70 75 80 8 [100
3. :
a (VaR: 99%. 10 ) :



New 2Star HMDM-1

1.
C )
[ [ [O) @ (1-2)
| ELS 0
| ELS 8,007] 8,007]
8,007| 8,007|
2.
(N IIENN: HLPEHHY 2EF, HU2HA 2EF
(2) e 12007 102 082
(3) @712 : 20098 108 012
(4) 2123424 : 20074 10% 052 2t J|EXH&HS] ZI}
(5) 2B IIEFI4 1 2009 09 292 2t J|EX+are| S0t
(6) 220t : 20081 04% 022, 20081 09% 302, 20094 048 012
2% 2
2% —— 18
16% 12
8% 6
65 70 75 80 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star wowa[  auo]
New 2Star POHY-1 |
1
)
[ [ @ [ @ @2 |
| ELS | of
[ ELS 17,749 17,749
17,749 17,749]
2.
(1) JIEX4&H: POSCO HEF |, 510144 ZEF
(2) e : 20074 108 092
(3) @212 : 2009 108 07
(4) J1E0h24 1 20071 102 082 2 DI EXH&S] B0b
(5) HIZIIZ=30}: 2009 108 052 2 J|EXare] Sh
(6) Z2mOIY : 20084 04 032, 200841 10T 022, 20094 04 03
26.8% 2
20.1% — 18
13.4% 12
6.7% 6
— L
6 70 75 8 |00
3.

New 2Star POHY-1 1,625

a. (VaR: 99%, 10 ) :




New 2Star SEST-3
1.
[ [ [©) [ @ 1-2) ]
| ELS | of of
| ELS 12,926 12,926
12,926 12,926}
2.
(1) JIET : HUHT HEF , SKLYB 2SF
(2) e 12007 102 112
(3) @712 : 20104 108 082
(4) 21012 2007 108 108 2 JIERAHS Bt
(5) ZZIIZFI: 20108 102 062 2 J|EX+arel S0t
(6) 20t : 20081 04F 072, 20084 10 072, 20091 04 072, 2009 108 072, 20108 04% 07!
4050% %
33.75% 0
27.00% 4
20.25% 18
13.50% 12
B.75% 8
85 E 100
3. :
New 25tar sest-3 1,202
a (VaR: 99%. 10 ) :
New 2Star NS-4 |
1
[ [ @ @ -2
| ELS 0|
| ELS 38,360 38,360
38,360) 38,360]
2.
(1) JIETAF : NIKKEI225 K14, MAEK 285
(2) e :2007¢ 108 172
(3) @212 : 2010 108 11
(4) 21012 : 20074 108 122,152,162 2 JIET M Bt MEBR
(5) HIZIIZF0}: 20106 108 058, 062, 072 2 I XX BT} MEBR
(6) Z2mOIY : 20084 04 042 /072 / 08, 208Kt 10 062 / 072 / 08, 20091 048 062 / 072 / 082
2009 10% 052 / 062 / 072, 20101 04 05 / 062 / 072
37.50% b
31.25% 20
25.00% 24
18.75% 18
1250% 12
6.25% L]
5 o 100
3. :
4. (VaR: 99%, 10 )
New 2Star NS4 1,518




New 2index KN-9

1.
C
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