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two-star ELS PH-2
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I I [O) -2
| ELS 0 0
| ELS 6,296 6,296
6,206 6,296
2.
(1) JIZXH&k 1 POSCO EEF, 8k 2EF
(2) FHAAHSA LT : A2
(3) e : 20054 128 219
(4) @312 : 2008 128 242
(5) 2ZIIZFI}: 20054 128 212 S0}
(6) H1ZIIZ=F0t: 20084 128 19200 Bt
(7) SO 1 20064 63 202, 20061 128 202, 2007 68 202, 20074 128 202, 20084 68 202 2 F)t

3. R

4. (VaR: 99%, 10 )

two-star ELS PH-2




New 2Star HH-1

1
I
[ [ [O) -2
| ELS 0| 0|
[ ELS 24,669 24,669
24,669 24,669
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1) JIERL B BEF, ot0IHA 2EF

2) g@e 120064 9F 19

3) 81 1 20084 9 172

4) JIFIHH 1 20061 9B 1922 J| X4t 242te] St

5) ZBIIEFIt: 2008 9F 122 I E Rt BIb
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18.75% -
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6.25% T0%
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New 25tar -1
4, (VaR: 99%, 10 ) H
New 25tar HH-1 6,421
New 2Star HW-1 |
1
I
[ [ @ @ (1-2)
| ELS 0| 0| 0|
| ELS 9,907, 9,907
9,907 9,907
2

1) JIER B 2EF, R2USE 2EF

2) g@e : 20064 9F 202

3) 81 1 20094 9F 142

4) JIEH2 120064 9F 152, 182,192 J|ZXHat 2240 ZIHR2SE 2EF 1 18,9008, X 2EF : 84,9008)
5) ZBIIEFIt: 20094 9F 102 I ERtat BIb

6) Z2HEOLY : 2007 3B 122, 2007 9B 122, 2008 3B 122, 20084 9F 102, 20094 3% 112
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24% 24
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v
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New 2star HW-1 1,384



New 2index KN-7 |

1
I
[ [ [O) -2
ELS [ 0|
| Es 9,867, 9,867
9,867 9,867
2.

1) JIEXHLH - KOSPI200 2§ 3, NIKKEI225 &%

2) g@e 120074 5F 162

3) BJ1Y : 20104 58 132

4) JIFEINH 1 2007E 5B 142 2 DI EXH& BIb

5) BIIEFIt: 20104 658 142 2 | ZRat Bt

6) S2HEOLY 1 2007 118 92, 20081 5B 82, 2008 118 112, 20094 5F 112, 2009 118 11
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40%
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20.4% 24
15.3%
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5.1%
6
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2) : = x (1-
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New 2index KN-T 1,015
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New 2index KN-8 |
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| ELS 0| 0|

[ ELS 14,022 14,022

14,022 14,022
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1) JIZE X : KOSPI200, NIKKEI225
2) @ 120074 58 82
3) BJ1Y 1 20104 5 42

4) JIFOHH 120074 58 72 2 I EXHA It
5) BIIEFIt: 20104 4 302 2 J|ZRat Bt
6) ZS2HEOLY 1 2007 10F 312, 2008 48 302, 2008 108 30, 2009+ 4¥ 282, 2009 10 302

30% 36
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20% 24
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6
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1
I
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| ELS 0| 0|

| ELS 1,239 1,239

1,239 1,239

2.
DIIER : AEWT HEF, NKKE225 S F

2) g 120074 6 42
3) BJ1Y : 20104 5 282

5) BIIEFIt
6) SOt

20104 58 262 2t

4) JIFEIHH 120074 58 312 2 JIEXH& BIb
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s
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26.25% 30
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5) BIIEFIt

6) SOt
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New 2Star
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(2) a1l 20074 6% 42
(3) 81 : 20004 5% 202!
(4) 1Z242 20074 68 12 2 IR Bt
(5) ABIIEFt 1 20094 58 278 2 N ET& B0t
(6) S2EOIY : 20071 118 282, 20084 53 282, 20084 113 262
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2 H = x (-
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New 2Star POSH-1 |
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(2) grae! 120074 78 42
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New 2Star NH-2
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[ ELS 2,784 2,784
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2.
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(@) wae 20074 78 62
(3) 8012 : 20104 78 58
(4) J1Z0424 £ 20074 78 42 24 DI £ T B0
(5) HIZIIZZ: 20106 78 12 2 JIET& B0t
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3. :
a. (VaR: 99%, 10 ) :
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C
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(2) 28 20074 78 62
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6
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New 2Star KELP-1 |
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(
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I ELS of
[ ELS 5,345 5,345
5,345 5,345
2.
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(2) gare 20074 72 182
(3) 212 20094 72 152
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(5) st

120084 18 112, 2008 7% 112, 20094 18 138
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12% 12
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New 2Star POSH-2 |
1.
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[ [ [0} [ @ 1-2)
| ELS of 0|
[ ELS 12,638 12,638
12,638 12,638
2.
(1) JIZ TR : POSCO, &IBHTIF
(2) wae 20074 78 208!
(3) 812 : 20104 78 152
(4) 1E421 :2007.7. 16, 18, 19(F,+,2) Bt BZ (W02 A
(5) B2HOIY : 20081 18 152, 20081 72 152, 2000 13 152, 2000 7% 152, 2010E 1% 152
23.25% ¢ 30 E]
———> 27.9%( 93%)
18.60% $——— 24
—— O———) 18%( 6%)
13.95% 18
9.30% ¢ 12 Iz'
465% ¢ 6 )
-
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3. :
4. (VaR: 99%, 10 ) :
New 25tar posH-2 4,374
New 2Star SEKE-2 |
1
C )
I I (O] @ a-2)
| ELS 0 0 0
| ELS 1,436 1,436
1,436 1,436
2.
(1 IIETY : 48T, B2E
(2) 28 : 20074 8 22
(3) @12 : 20104 78 292
() J1Z242 : 20074 78 3129 B0
(5) IBIIZF 1 20108 78 272 2 NI ETA S0t
(6) B2 : 20084 18 282!, 2008 78 282, 2009 13 232, 20094 78 282, 2010\ 18 262
3
0%
31.50% 36 —
26.25% 30
21.00% 24
15.75% 18
10.50% 12
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3
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New 2Star SEKE-3 |

1.
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| ELS 3,605 3,605
3,605 3,605
2.
MIIETY : SEWT, B2E
(2) wae 20074 83 28
(3) 812! : 20104 78 292!
(4) 2120424 5 20074 78 3129 B0t
(5) HIZIIZF0: 20104 78 272 2 N ETH& B0t
(6) 2Ot : 20081 18 282, 20081 7 282, 2000 13 232, 2000 7 28, 20101 1% 262
40.50% %
33.75% 0
2
27.00% u
20.25% 18
13.50% 2
6.75% 6
] H = x (1+21%)
2 : =
3B 0 25 20 0 o
)
® . et 1
3. :
4. (VaR: 99%, 10 ) :
New 25tar seke-3
New 2Star SGHY-1 |
1
C ]
I I (O] @ a-2)
| ELS 0 0 0
‘ ELS 14,589 14,589
14,589 14,589
2.
(1 JIZRY: HUE2Y SEX 50142 282
(2) 28 : 20074 8F 92
(3) @712 : 20094 8 52
(@) J1Z42 = 20074 08T 062, 072, 082 24 I EX& SIte] HEBR
(5) ZIBIIZH01 1 20094 078 302, 312, 08F 032 2 J|EXet BIje| HEBR
(6) B2 : 20084 018 302, 312, 028 012, 2008+ 078 302, 312, 088 012, 20094 018 302, 028 022!, 03
24% 2
8% 18
12% 12
[ 6
6 70 75 80 100
3.

New 25tar soHv-1 1,501

4. (VaR: 99%, 10 )

New 2star SeHv-1 2,778




New 2Star SGDS-1
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@ 1-2)
| ELS 0| 0|
[ ELS 18,660 18,660
18,660/ 18,660
2.
(1 ETS : (PEX UEF, MLSBY 9EF
(2) g 20074 82 92
(3) 2012 : 20094 82 52
(4) 210128 2007 08 062, 072, 082 2 JIET& St MEETF
(5) HIZIIEF0}: 20094 078 302, 312, 08 032 2 J|EN SIfl MSER
(6) S2HEOI 20081 018 302, 312, 02 012, 200811 07 302, 312, 082 012, 20094 01F 302, 028 022, 03
12
50%
24% 24
18% 18
2% 12
% [
65 70 75 80 [100
b : = x(1+24%)
2 : = x -
3. :
New 25tar S6DS-1 1,508
4. (VaR: 99%, 10 ) :
New 2star seps 1 2,905
New 2Star YH-2 |
1
C
I I (O] @ a-2)
ELS 0 0 0|
‘ ELS 11,306 11,306
11,306 11,306
2.
(1) JIZETS : BHOISA BEF, BjAs 2S5
(2) 2ae 20074 82 162
(3) 212 : 20094 8 132
(4) D102 2007 08 142 JIEXH B}
(5) HZIIEZ0F: 20095 088 112 J|EXeet 0}
(6) S2HEOI : 20084 028 112, 20081 082 112, 20098 028 112
25.00% 24
18.75% —— 18
12.50% 12
6.25% [
6 70 75 80 |100
3. :
New 25tar -2 1,280
4. (VaR: 99%, 10 )

New 2star vH-2 1,960



New 2Star NH-4 |

1.
= )
[ [ [0} [ @ 1-2)
| ELS of 0 0
‘ ELS 28,456 28,456
28,456 28,456
2.
(1) JIEZXH& : NIKKEI225 XI 4, 8t 282 2EF
(2) gg 120074 88 202
(3) 221 : 20104 8 162
(4) JIZJHA 1 20074 08" 172 JIEX& BIb
(5) IZBIIEFI: 20101 088 122 J| ZXH& SOt
(6) S2HEOtY : 2008 028 132, 2008 08 122, 20091 028 122, 2009 08 122, 2010 028 11
39.0% 36
32.5% 30
26.0% 24
19.5% 18
13.0% 12
6.5% 6
8 85 20 100

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

New 2Star HGDG-1 |
1
C ]
I I (O] @ a-2)
| ELS 0 0 0
‘ ELS 10,136 10,136
10,136 10,136
2.
(1) JIETY : HOAS EF, (228 BEF
(2) 2@ : 20074 8 282
(3) @712 : 20094 8 262
(@) 1Z42 : 20074 088 272 JIET & Bt
(5) IBIIZFIt 1 20094 088 242 JNET & Bt
(6) B2 : 20084 028 222, 20084 088 222, 20094 028 242
)2
50%
24.20% 24 -
18.16% 18
12.10% 12
6.05% 6
60 65 70 75 1100
3.

4, (VaR: 99%, 10 ) H
New 25tar HGDG1 1,041



New 2Star NH-5

1.
I I [O) @ [
| ELS o of
[ ELS 5,463 5,463
5,463 5,463

2.

1) JIETHA : NIKKEI225 X+, B RE2 BEF
2) 2ael 20074 83 202
3) 8012 20104 8 262
4) DI 20074 08% 272 DI EXHeH Bt

38.6% £
0.5% £
2.4% %
18.3% 18
12.29% 12
6.1%
80 3 E) 0

3.
New 25tar NH-5
4. (VaR: 99%, 10 )
New 2star NH-5.

5) BIIEFIt: 20104 08 242 J|Z= Xt It
6) S2HEOLY 1 20084 028 222, 20084 08F 222, 20091 02F 242, 20091 08F 242, 2010 02F 232
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21%




New 2Star IKE-1 |

1.
[ [ [O) [ @ [
| ELS of 0 0|
[ ELS 9,418 9,418
0,418 9,418

2.

1) JIZEXHLH : KOSPI200 X4, SR 28F

2) g 1 20074 098 142

3) BHJ1 1 :2010¢ 9B 102

4) JIFEIHA 120074 09F 122 2 J|EXHALl BIb

5) ZIIEFIt: 20104 98 082 2t J|EXtatel St

6) S2HEILY 12008 3B 072, 20084 9B 092, 2009 3 092, 2009 9 092, 20104 3 09

41.10% )
34.25% £
27.40% %
20.55% 18
13.70% 12
6.85% 6

E EE [

4. (VaR: 99%, 10 ) :




New 2Star KIKE-1

1
[ [ [O) -2
| ELS 0| 0|
ELS 38,349 38,349
38,349 38,349
2.

1) JIZXIA : KOSPI200 4 , 8282 BEF
2) Z@el 20074 098 19
3) eI : 2010 098 13

5) ZBIIEFIt: 20104 09 08 2 JIEAatel SIb

4) JIFEINAE 1 2007E 09F 142, 172, 182 2t I ZXtat BIto| M=EF

6) S2HEOLY 1 2008 3B 072/ 102/ 11, 2008 98 082/ 092/ 102,

2009 3T 092/ 102/ 112, 2009 9 072/ 082/ 092, 2010 3 08/ 092/ 102

4% 36

3% 30

28% 24

2% 18

12

™ 6
80 85 El 100

3. :
4, (VaR: 99%, 10 ) H

New 2Star HMKE-1 |
1.
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| ELS 0| 0|
[ ELS 23,839 23,839
23,839 23,839
2.

1) JIER: 2 B8F | SUIH2 2EF
2) ggle 1 20074 098 282
3) BHJ1Y 1 20094 9 182

(
(
(
(
(5) ZBIIFFI}: 2009 9B 142, 1
(

33.00% 24

24.78% - 18

16.50% 12

8.25% 6
70 75 80 8 100

New 25tar HIKE-1 1,752

4. (VaR: 99%, 10 ) :

4) JIFEIHA 12007 98 202, 212, 272 2 I EReF BIte| MEET
2, 162 2 JIETAHS SOt
6) S2HEOLY 1 20084 3F 132/ 142/ 172, 2008 9B 1220/ 162/ 172, 2009 38 132/ 162/ 172




New 2Star HMDM-1

1
[ [ [O) -2
| ELS 0| 0|
| ELS 8,007, 8,007
8,007 8,007
2.
(1 IETS : RTINS HEF , BRI~ 2EF
(2) eyl 20074 108 08
(3) 8012 : 20004 10% 012
(4) 210128 20074 108 058 2 JIEXH4rS] Bt
(5) 2B ZFI4 1 20091 098 292 2 JIE K&l Bt
(6) S2HEOIY : 20081 043 022, 2008 09F 302, 20094 043 012
1) 2
2% 24 —
2% —— 18
16% 12
8% [
65 70 75 80 100
3. :
New 25tar HIDM-1
4. (VaR: 99%, 10 ) :
New 2star HADM-1 1,141
New 2Star POHY-1 |
1
I I [O) -2
| ELS 0 0
‘ ELS 17,749 17,749
17,749 17,749
2.
(1) JIZXIA : POSCO 2EF , 5014 BEF
(2) 2ae 20074 108 092
(3) 212 : 20094 108 07
(4) 21024 20074 109 082 2 JIEXH&S] Bt
(5) HZDIZZ0}: 20098 108 052 2t JIEXH&HS] ED}
(6) S2HEOI : 2008E1 042 032, 2008 10 022, 2009 04 032
26.8% 24
20.1% 18
13.4% 12
6.7% [
— L
6 70 75 80 100
3.

New 25tar POHY-1 1,718
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New 2Star SEST-3
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| ELS of 0 0
[ ELS 12,926 12,926
12,926 12,926
2.
(1) JIETS : METT} HEF , SKLAB 2EF
(2) gyl 20074 108 112
(3) 8012 : 20104 10% 08
(@) 1Z42¢ : 200741 10 10 2t JIET &S] Bh
(5) HIZIIZF0t: 20108 108 062 2 JIETH&HS B}
(6) S2HEOIY : 20081 04% 072, 2008 10% 072, 20094 04 072, 2000 102 072!, 20104 04 072
40.50% 3
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215
27.00% % w80
20.25% 18
 —— e Y
13.50% 12 -40%
B.75% 8
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3. :
New 25tar sest-a 1,134
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New 2Star NS-4 |
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38,360 38,360
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(
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1) JIEXHAE : NIKKEI225 Rl , S4S8FT 2SF
2) g 120074 108 172
3) BHJ1 120104 108 112

4) JIFEIHA 1 2007E 10% 122,162,162 2t J|ZXtate] BOte AEBR
5) ZIIEFIt: 20104 108 052, 062, 072 2 JIEX &0 BJte| MrEET
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New 2star NS4 3,484

4. (VaR: 99%, 10 )
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New 2Star SEST-4 |

1.
_: )
[ [ [0} 1-2)
| ELS 0| 0| 0|
[ ELS 2,431 2,431
2,431 2,431
2.
(1IIETY : SETT SEF, SKLYUT 2EF
(2) gyl 20074 118 262
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