84
o :  2008-07-28

two-star ELS PH-2 |
1
( )

[ [h) [ @ 1-2) |

ELS of 0 of

ELS 6,286 6,286

6,286 6,286
2.
(1) JIETAt - POSCO HEZF, HIHA HEF
@) ENHAHBA LT @Y
(3) 2ae 20054 128 212
(4) B/ 20084 128 242
(5) &ZJIZ=70): 20055 128 212 £t
(6) HZIIZEZ0}: 2008 128 19202 &}
(7) E2HEOIY 20064 6 202, 20064 122 202, 20074 62 202, 20074 128 202, 20084 62 202! 2t EJt
L- Rt 0
1 5 % o
- [ LA
& ! &
CREr]
B "
e
A — .

3. :

4. (VaR: 99%, 10 ) :




New 2Star HH-1

1.
(
[ [} @ (1-2)
ELS 0 0 0
|ELS 24,609 24,609
24,609 24,609

2.

(1) JIEXA UK ESF, 6l0I9A BEF

(2) g8y @ 2006 98 192

(3) 201 20084 9& 17

(4) JIEJHA 12006 98 192 9| DI EXH&F 2b2t0| FIt

(5) ZIEIJIEZFIt: 2008 98 12 J|=X&k EIt

(6) 2+t : 2007 3 142, 20074 98 132, 2008 3€ 132 2t It

12 40 A
A -
25.00% 24 !
v
Q] 150
18.75% ‘
= 60 70

12.50%

6.25%

70 75 80 85 0

18
12
6
.
3. :

2)2
40%

4. (VaR: 99%, 10 ) :
New 2Star HH-1 5,044
New 2Star HW-1 |
1.
(
[ [} @ (1-2)
ELS 0 0 0
ELS 9,897 9,897
9,897 9,897
2.
(1) JIE=XaH SUX 2EF, 2228 285
(2) g8y @ 2006 98 202
(3) 201 : 2009 9 14
(4) J1Z=0t= 1 2006 98 152, 182,192 JI X4t 2240 ZIHR2SE 2EF : 18,900, SUX 2EF : 84,900))
(5) ZEIJIEZFIt: 2009 98 10 JIE=XaH EIt
(6) 2+t : 2007 3 122, 20074 9 122, 2008 3& 12, 20084 9 10, 2009 3& 11Y

A K] 40% A
36% 36 —
30% 30
v
O 1 15%
24% 24 < .
= 60 75
18% 18
23
12% 12 40%
v
6% 6
. = 1 H = x (1+15%)
s 80 85 0 g 2) : = x Q-

New 2Star HW-1 1,038

4. (VaR: 99%, 10 ) :




New 2Index KN-7 |
1.
(
[ [} @ (1-2)
ELS 0 0 0
ELS 9,863 9,863
9,863 9,863
2.
(1) JI=XH4F 1 KOSPI200 23, NIKKEI225 283
(2) &y @ 2007 58 162
(3) 201 : 20104 58 13
(4) JIE0HA 120074 58 142 2t JIEXH&H SOt
(5) ZIEIIESFI: 2010 58 14 2t J|=XH4 It
(6) 2+t 1 2007 11€ 92, 20084 52 82, 2008 118 11, 2009 58 11, 2009 118 11
)3
40%
30.6% 36 I
25.5% 30
20.4% 24
15.3%
18
2)3
10.2%
12 40%
5.1%
6
0
85 90 95 1 = x (L+15%)
2) = x (-
3. :
4. (VaR: 99%, 10 )

New 2Index



New 2index KN-8 |
1.
(
[ [} @ (1-2)
ELS 0 0
ELS 13,957 13,957
13,957 13,957
2.
(1) JIZ=XH4F 1 KOSPI200, NIKKEI225
(2) gr&y 12007 58 82
(3) 2HJ1Y : 2010 58 42
(4) JIEJHA 120074 58 72 2t DI EXH&F SOt
(5) ZIBIIEZIH: 20104 48 30 2 JI=XHa It
(6) 2+t 1 2007 10€ 312, 2008 48 302, 2008 102 30, 2009 48 282, 2009 10€ 302
1) 3
40%
30% 36 N
25% 30
18%
20%
24 =
15%
18
23
10%
12 40%
5%
6
0
& % 1 = x (1+18%)
2 = x (-
3. :
4. (VaR: 99%, 10 )

New 2Index

KN-8 1,036



New 2Star NS-2 |
1.
(
[ [} @ (1-2)
ELS 0 0
ELS 1,224 1,239
1,224 1,239
2.
(1) JIET&t: AEEX BEF, NIKKEI225 2EF
(2) g8y 120074 68 42
(3) 201 2010 58 28
(4) J2IE0HA 120074 58 31 2 JIEXH&H SOt
(5) EIEIIESFI: 2010 58 262 2t I =X 4 I
(6) 2+t 1 2007 118 272, 2008 58 272, 20084 112 262, 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 2)3
5% 35%
90 0
D = x (1+15%)
2) = x (@-
3. :
4. (VaR: 99%, 10 ) :
New 2Star NS-2 71
New 2Star NS-1 |
1.
C
[ [5) @ (1-2)
ELS 0 0 0
ELS 8,244 8,244
8,244 8,244
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 =XH&H 0t
(5) ZIBIIEZFI: 20104 58 13 2 JI=XHaE St
(6) S2HEIY : 2007 118 142, 2008E 58 142, 20084 11&€ 13, 2009 5& 13, 2009 118 13
18
31.50% 36 35%
26.25% 30
.’_Q - 15%
21.00% 24 :
15.75% 18 S 0
10.50% 12 -10%
5.25% 6 2)3
_a5% 35%
90 0
D = x (1+15%)
2) = x @A-
3. :
a. (VaR: 99%, 10 ) :




New 2Star NS-3 |

[ [} @ (1-2)

ELS 0 0 0

|ELS 6,586 6,586
6,586] 6,586/

N

S =

N
e 2

&

5

oy b
0B N Mo b

&)

Tpak: HETX, NIKKEIR25 283

120074 68 42

2 120094 58 29

2 120074 6 12 2t I =X Bt

E3FIH: 20098 58 272 2t I E X Bt

ot 120074 1138 282, 2008 5F 282, 20084 113 262

ne

[N

@

a=x
i)

B
SRR

>

o

1) 2
22.0% 24 0%
16.5% 18
1 10%
11.0% 12
70 80
5.5% 6
80 8 90 95 0
1) : = x (1+10%)
2 : = x -
(VaR: 99%, 10 ) :
New 2Star NS-3 325
New 2Star NH-1 |
C
[ @ @ (1-2)
ELS 0 0 0
ELS 20,030 20,030
20,030 20,030
2.
1) JIZRHAE: SH2 WS, NIKKEI225 BSF
2) Z3 20074 68 182

2 120104 68 142

b 1 2007E 68 152 2t I =X S0t

JIEFIH: 20104 67 102 2t I E Xt St

ot 120074 12@ 122, 20084 6@ 112, 2008E 12& 10, 20094 62 10, 20094 128 10

1) 3
36% 36 40%
30% 30 T
r—0- 15%
24% 24 i
18% 18 50 )
12% 12 -] -10%
6% 6 2)3
% 40%
20 0
1 H = x (1+15%)
2) : = x (@-
New 2Star NH-1 - 1,344

(VaR: 99%, 10 ) :



New 2Star POSH-1 |

1.
( )
[ [} @ (1-2)
ELS 0 0 0
ELS 24,179 24,179
24,179 24,179
2.
(1) JI=XH4F: POSCO BEF, MSHIF 2EF
@ 2#e 2007 78 42
(3) 201 : 2010 6/ 29
(4) JIEJHA 120074 68 292, 72 22, 3L 2t J|EXAH Bt AEEHD
(5) EIEIIESFI: 2010 68 25 2t | =X 4 I
(6) 2+t 1 2007 128 262, 2008 68 252, 20084 128 262, 2009 6& 252, 2009 128 282
. EJNWE T B A .i.’-\ﬂl EEE BERE 2RI HNE 0= R
kil
Ul
e~ < H
BRI MNE iy i e
AR R = MAN
-
T AN B il
2% — 1ZA8 £
L S E | | - o
[T i
TR
Alpojge gnEE F JATE S NENETED TRHEE A
Bipuas & § & UENE REASS A0S I BAE 40 BE g9
Orpnda @ & 8 DEE BENEENIN AR dEe §) A= 32
3.

4. (vaR: 99%, 10 ) :



New 2Star NH-2

%)

4. (VaR: 99%, 10 ) :

1.
(
[ [} @ (1-2)
ELS 0 0 0
ELS 2,784 2,784
2,784 2,784
2.
(1) JI=Xak: =282 BE3 NIKKEIR25 2EF
(2) &t 20074 78 62
(3) 801 20104 78 5
(4) JIEJHA 120074 7€ 42 2t DI EXH&F SOt
(5) ZEIIEFIH: 2010 78 12 2 JI=Xha B0t
(6) 2+t 1 2008 18 42, 20084 78 12, 2009 18 52, 2009 78 12, 20104 1€ 4
13
40%
33.0% 36 —
27.5% 30
1 15%
22.0% 24 60 80|
16.5% 18
11.0% 12 o
5.5% 6
80 85 90 100 1 H = x (1+15%)
2) H = x (1-
3.
New 2Star NH-2 186
4. (VaR: 99%, 10 )
New 2Star NH-2 291
New 2Star NH-3 |
1.
( )
[ [} @ (1-2)
ELS 0 0 0
ELS 4,755 4,755
4,755| 4,755
2.
(1) JI=Xak: =282 BE3 NIKKEIR25 €3
(2) &t 20074 78 62
(3) 801 20104 78 5
(4) JIEJHA 120074 7€ 42 2t DI EXH&H SOt
(5) EEIIEFIH: 2010 78 12 2 JI=Xra B0t
b))
36
-50%
30
15%
24
-50 -35
18
2
12 _50%
6
D H = x (1+15%)
2) H =
35  -30 25 -20 -15 -10 0
)
® . Morst 1
3.



New 2Star KEHC-1 |

1.
( )
[ [} @ (1-2)
ELS 0 0 0
|ELS 3,623 3,623
3,623 3,623

2.

(1) JI=Xah: =212 BEX SR 2EF

(2) &y @ 2007 78 132

(3) 201 2010 78 14

(4) JIZ=0HA 120074 7€ 122 2t JIEX& SOt

1)
36
-60%
30
24
-60 -36
18
2
12 -60%
6
D H = x (1+15%)
2) H =
35 -30 -25 20 -15 -10 0
3. :
4. (VaR: 99%, 10 ) C )
New 2Star KEHC-1 40
: New 2Star KEWF-1 |
1.
( )
[ @) @ (1-2)
ELS 0 0 0
ELS 2,419) 2,419)
2,419 2,419
2.
(1) 2T : B2/ BEF, MUK BEF
(2) 2@y : 20074 78 132
(3) BHOIY @ 2010 78 9Y
(4) J1Z42 1 20071 78 122 2 | ER A BD}
1)
3 -60%
30
| 15%
24 ;
60~ 36
18
2
12 _60%
6
1 H = x (1+15%)
2) H =
3 30 -25 -20 -15 -10 0
3.
New 2Star KEWF-1 147

a (VaR: 99%, 10 ) :



New 2Star KELP-1

[ [} @ (1-2)

ELS 0 0

|ELS 5,345 5,345
5,345 5,345

n

S =
L

e

®

GEGm S
¥}

greN=

T BRA, LGEYA

12007 7€ 182
12009 78 15¢
2 120074 7€ 162 2 JIE X4 Bt
1

W —

New 2Star

(VaR: 99%, 10 ) :

ot 120084 1€ 112, 20084 7@ 112, 20094 18 13
24% 24
18% 18
12% 12
6% 6
70 75 80 85 100

1) 2
40%

15%

70;

22
40%

¢ (1+15%)
x (1_



New 2Star POSH-2 |
1.
( )
[ @ @ 1-2)
ELS 0 -4
ELS 12,536 12,536
12,536] 12,536
2.
(1) JIEXH& : POSCO, AIBHKIZE
(2) gaye @ 20074 78 202
(3) 26212 : 2010 78 152
(4) 2129424 :2007.7. 16, 18, 19(Z, %, 2) S0t B2 [R0IeH FAH
(5) SAWIIY : 2008 18 15, 20084 78 152, 2009 18 15, 20094 78 152, 2010 18 152
23.250 §—————— 30
p———> 27.0%( 9.3%)
18.60% $——— 24
13.95% @=———— 18 18%( 6%)
9.30% ¢ 12 E
465% ¢ 6 80
100 -20%
3. :
New 2star POSH-2
4. (VaR: 99%, 10 ) :
New 2Star POSH-2
New 2Star SEKE-2 |
1.
( )
[ @ @ -2 ]
ELS 0 o
ELS 1,421] 1,436
1,421 1,436
2.
(1) JIET : HEET, BT
(2) 2@ 20074 88 2
(3) 2212 : 2010 78 292
(4) 1Z042 1 20071 78 3122l Bt
(5) HIZIIEFIt: 20106 78 272 2 DI EX& I}
(6) SAIIY : 2008 18 282, 20084 78 282, 20091 13 232, 20091 72 282, 2010 18 262
13
40%
31.50% 36 —
26.25% 30
21%
21.00% 24 50
15.75% 18
10.50% 12
5.25% 6
80 85 90 100
3.
New 2Star SEKE-2 107
4. (VaR: 99%, 10 )

New 2Star SEKE-2

-



New 2Star SEKE-3 |
1.
(
[ @ @ 1-2)
ELS 0 0 0
ELS 3,603 3,603
3,603 3,603
2.
(1) JI=Xar: HHFT}, BH2H2
(2) gr&y @ 2007 88 22
(3) 201 2010 78 29
(4) 21E=0rA 120074 78 3129 =0t
(5) EEIIESFI: 2010 78 27 2 =X 4 0
(6) 2+t : 2008 18 282, 20084 7€ 28, 2009 1€ 232, 20094 72 28Y, 20104 1€ 262
n
40.50% 36 _s0%
33.75% 30 |
—0— 21%
27.00% 24 I |
50 35
20.25% 18 (&)
6.75% 6
) = x (1+21%)
z) =
35 30 -25 -20 15 -10 0
o)
[ ® st 1
3. :
4. (VaR: 99%, 10 ) :
New 2Star SGHY- |
1.
C
[ @ @ (1-2)
ELS 0 0 0
ELS 14,589 14,589
14,589 14,589
2.
(1) JEXo: ¥E S EEF, oH0ILA EEF
(2) £ay : 20074 88 92
(3) BHJ1Y : 2009 88 52
(4) J1Z=012 0 2007 082 062, 07Y, 08 2 JI=XHA 0O MEEHP
(5) ZIBIIEZFI: 20094 072 30, 312, 08F 032 2 JIEZXHA Bt dresd TP
(6) S2HE Y 12008 01& 30, 31, 02& 012, 2008& 072 30, 31, 08 012, 2009% 012 30, 028 02¥, 03
1) 2
50%
24% 24
-1 24%
18% 18
12% 12 50 65
6% 6 L e (a2
s |
65 70 75 80 100
3. :
New 2star SGHY-1 1,334
4. (VaR: 99%, 10 ) :



New 2Star SGDS-1 |
1.
[ [} @ (1-2)
ELS 0 0 0
ELS 18,660 18,660
18,660 18,660
2.
(D INEX: HPER BEF, HEE2Y BEF
(2) gr&y @ 2007 88 92
(3) 201 : 2009 88 52
(4) JIE0HA 120074 082 062, 072, 08 2 JZRHAH EZI1O| MEEZ
(5) ZIEIJIEZFIt: 2009 072 30Y, 312, 082 03 2 JIEXHA Bt MAsER
(6) 2+t : 2008 01€ 30, 31, 022 012, 2008 07€ 30¥, 312, 082 012, 2009 012 30, 028
1) 2
50%
24% 24
1 24%
18% 18
120 12 0 65
6% 6
65 70 75 80 100
)] = x (1+24%)
2) = x (-
3. :
New 2Star SGDS-1 1,601
a. (VaR: 99%, 10 ) :
New 2Star YH-2 |
1.
[ [} @ 1-2)
ELS 0 0 0
ELS 11,306 11,306
11,306] 11,306]
2.
(1) JIET& : B0l A BEF, BUAE 2SEF
(2) &y @ 2007 82 162
(3) 201 : 2009 8& 13
(4) J1EJHA 120074 082 142 JIEXHAH B0
(5) ZIEIIEZFIt: 2009 082 11 I =XHa B0t
(6) 2+t 12008 028 112, 2008 08 11, 20094 028 1<
1) 2
50%
25.00% 24 —
18.75% 18 e 189
12.50% 12 = 66:
6.25% 6
22
50%
65 70 75 80 1100 Rl
3. :
a. (VaR: 99%, 10 ) :
New 2Star YH-2 1,797




New 2Star NH-4 |

1.
[ [} @ (1-2)
ELS 0 0 0
ELS 28,430 28,430

28,430 28,430

2.

(1) JIZ=XH4F 2 NIKKEI225 X%, 8t=83 B E3

(2) &y @ 2007 88 202

(3) 201 : 2010 88 16

(4) JIEJHA 120074 08 172 JIEXHAH B0

(5) EIEIJIEFI: 2010 082 122 I =XHa Bt

(6) 2+t : 2008 028 132, 2008 08 122, 2009 028 12, 2009 08€ 122, 20104 022 11

39.0% 36
32.5% 30
26.0% 24

19.5% 18
rrrrrrr 20%
13.0% 12 23
-30% o
6.5% 6
3] E3 %0 00
3. :
4. (VaR: 99%, 10 ) :
New 2Star NH-4. 6,515
New 2Star HGDG-1 |
1
[ @) [ @ (-2 ]
ELS o 0 o
ELS 10,136 10,136
10,136 10,136
2.
(1) JIETH : HOAE BEF, AL BSF
(2) 2#Y : 20074 82 282
(3) 24712 : 2009\ 83 262
(4) 21Z42 : 20071 088 272 JIZRH& Bt
(5) 21ZIIZF I} : 20001 088 242 I E et FI}
(6) Z2HOIY 1 20081 028 222, 2008 08F 222!, 2009\ 028 242
1) 2
50%
24.20% 24 o
18.15% 18
15%
12.10% 12
50 60}
6.05% 6 ]
-| -40% 22
80 65 70 75 1100 sow | %
3.

a. (VaR: 99%, 10 )

New 2star HGDG-1 1,684



New 2Star IKE-1

1.
[ [} @ (1-2)
ELS 0 0
ELS 9,370 9,370
9,370 9,370
2.
(1) JI=XH4F 1 KOSPI200 XI5, 8282 283
(2) g8l 12007 098 142
(3) 201 ::2010% 98 102
(4) JIEJHA 120074 098 122 2t J|ZX&kel St
(5) EEIIEFIH: 2010 98 08Y 2 J|=XH4S| EJt
(6) 2+t : 2008 3 072, 2008 9& 092, 20094 3= 09¥, 2009¢ 9& 09, 2010 3& 09
41.10% 36
34.25% 30
27.40% 24
20.55% 18
13.70% 12
6.85% 6
80 85 90 100
3.
New 2Star IKE-1 896

4. (VaR: 99%, 10 ) :




New 2Star KIKE-1

New 2Star HMKE-1 2,468

1.
[ [} @ (1-2)
ELS 0 0 0
ELS 38,325 38,325
38,325 38,325
2.
(1) JIZ=XH4F 1 KOSPI200 XI5, 8t=28e BEF
(2) &y @ 2007 098 192
(3) 201 : 20104 098 13
(4) JIEJHA 120074 098 14Y, 172, 182 2 XXt 1o MEEZ
(5) EIEIJIEZFI: 2010 098 08 2 JIEXHAFS Eb
(6) S2H&EIIY 2008 3& 072/ 10/ 112, 2008 9= 082/ 09/ 10,
2009 32 092/ 10/ 11, 2009 9& 072/ 082/ 09Y, 20104 3& 082/ 09/ 10
42% 36
35% 30
21%
28% 24
6 80|
21% 18 |
14% 12
% ]
8 85 90 100
3. :
New 2Star KIKE-1 3,514
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 6,715
New 2Star HMKE-1 |
1.
[ [} @ (1-2)
ELS 0
ELS 23,785 23,785
23,785| 23,785|
2.
(1) JIE=Xeh: et2d 2S5 | SU2H A 2S5
(2) &y : 2007 098 282
(3) 201 : 2009 9 18
(4) JIEJHA 120074 99 20Y, 21, 272 2 J| =R BIHO| MEEZ
(5) ZIEIJIESFIH: 2009 9 14, 15Y, 162 2 JIEXHAS| Et
(6) Z2+EItY : 2008 3& 132/ 142/ 17, 2008 98 122/ 162/ 172, 20094 3& 132/ 162/ 17
1) 2
40%
33.00% 2 —
24.75%
18 N
16.50% 12 I
60; 70:
8.25% 6
-30% 22
70 75 80 8 1100 a0 | 40%
3. :
4. (VaR: 99%, 10 )



New 2Star HMDM-1

1
[ @ @ 1-2)
ELS 0 0 0
ELS 7,909 7,909
7,909 7,909
2.
(1) JET : HLELHY BEF, HHRHIA 2EF
(2) &y @ 2007 108 082
(3) B2 : 20094 108 012
(4) J2IZ=0HA 120074 108 052 2t DI EX&kS] S0t
(5) 2 ZIIZEZI} : 20001 09 292 2 I Z XAl Z0}
(6) 2+t : 2008 048 022, 2008 098 302, 20094 042 01
1) 2
50%
329 24 -
24% 18
16% 12
50| 65
8% 6
rrrrr -35% 22
8 70 75 80 |10 o | O
3. :
4. (VaR: 99%, 10 ) :
New 2Star HMDM-1 1,281
New 2Star POHY-1 |
1
[ @ @ (1-2)
ELS 0 0 0
ELS 17,749 17,749
17,749 17,749
2.
(1) JIZXH4E : POSCO ZEZ |, GH0IHA BEF
(2) &y : 2007 108 092
(3) B2 : 20094 108 072
(4) J21Z=0HA 120074 108 08 2t DI EX&HSl S0t
(5) ZIZIIZZIt : 20001 102 052 2 I EXAl Z0}
(6) Z2+EItY @ 2008 04 03, 2008 10® 022, 2009 048 03
1) 2
50%
26.8% 24 —
20.1% 18
15%
13.4% 12
50
6.7% 6
-35% 22
8 70 75 80 100 sy | %

3. :
New 2Star POHY-1 1,761
4. (VaR: 99%, 10 ) :




New 2Star SEST-3 |
1.
[ [0) @ (1-2)
ELS 0 0 0
ELS 12,906 12,906
12,006] 12,006]
2.
(1IIETY : HEWT REF , SKLUE REF
(2) &y 2007 108 11
(3) @212 : 2010 108 082
(4) JIZ=0HA 120074 108 102 2t DI EX&HS] S0t
(5) ABIIEFE: 201041 108 062 2 JIET AL Eh
(6) 2+t : 2008 042 07, 2008 10& 072, 20094 042 072, 2009 10€ 07, 2010 048 07
40.50% 38
33.75% 30
27.00% 24
20.25% 18
13.50% 12
8.75% ]
80 85 90 100
3. :
New 2Star SEST-3 1,096
a. (VaR: 99%, 10 ) :
New 2Star NS-4 |
1.
1) @ (1-2)
|ELs 0 4 -4
ELS 38,316 38,316
38,316 38,316,
2.
(1) JIZXH&F : NIKKEI225 X4, AEET BSF
(@) g : 2007 108 172
(3) 2HI1Y 2010 108 11
(4) J1Z0k2 120071 108 122,152,162 2t I EXarel Eotol AEB R
(5) ZIBIIEFI: 20104 102 052, 062, 07 2 JI XX Bt MEEHD
(6) E2EIIY © 20084 042 042 / 072 / 082, 20084 10 062 / 072 / 08L, 20091 04 062 / 072 / 082
2009 10€ 052 /062 /07, 2010 04" 052 / 06 / 07
37.50% 36
81.25% 30
25.00% 24
18.75% 18
12.50% 12
6.25% L]
8 5 0 100
3. :
a. (VaR: 99%, 10 ) :
New 2Star NS-4 1,710




New 2index KN-9 |

1.
(
[ [} @ (1-2)
ELS 0 0 0
ELS 17,206 17,206
17,206 17,206
2.
(1) JI=XH&F 1 KOSPI200XI 2=, NIKKEI225 XI4=
(2) &y @ 2007 108 222
(3) 901 2010 108 182
(4) J2IE0HA 120074 108 192 2t DI EX&kSl S0t
(5) EIEIIEFIH: 2010 102 14L 2 J|EXH4FS] E0b
(6) Z2+EItY : 2008 04 162, 2008 108 152, 20094 042 152, 2009 10€ 142, 2010 048 14
[ Al [ Bl
zoE
® 389 £ INC =1
ER S| &A=2 40% OI4 23 Hal
grae
NS 30A=
-— L.
25004 20832 (it 1%
18.75% — &2 al )
=
125K -— 12RE o
6.5% *—  GAE
30 =3 0 100 s

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



New 2Star LELP-1 |

1.
(
[ @ @ 1-2)
ELS 0 0 0
ELS 4,454 4,454
4,454 4,454
2.
(1) JI=XaH: LIGEX EEF | IGHEALCD BEF
(2) &y 2007 118 062
(3) 901 2009 118 042
(4) JIZ=0HA 120074 118 052 2t DI EX&kSl S0t
(5) EEIIEZFI: 2009 118 022 2 JIEXH4FS E0b
(6) S+t : 2008 048 29, 2008 10€ 312, 20094 048 292
[ Al [ Bl
o rag
T @ 23 S0 ANE o
PP 2402 s0% =1 al2A Hol
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