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two-star ELS PH-2 |
1.
( : )
@ (&) (1-2)
ELS 0 0 0
ELS 6,274 6,274
6,274 6,274
2.
(1) JIZ=XteE 1 POSCO B S, SRt BESF
(2) FIAAHSH L @elased
(3) el : 20054 128 21
(4) etJ1e @ 20084 128 24
(5) ZIZJIEFIt: 20054 128 212 It
(6) =IEIIEF0t: 20084 128 1929 &t
(7) S2+E 1Y : 2006 62 202, 20064 128 202, 2007 62 20, 20074 12€ 202, 20084 62 202 2t SIt
o el
ST TR TS
| o
w77
3.
two-star ELS PH-2 736
4. (VaR: 99%, 10 ) :
two-star ELS PH-2 1,288
5 New 2Star HH-1
1.
( : )
0 2 (1-2)
ELS 0 0 0
ELS 24,490 24,490
24,490 24,490
2.
(1) JI=Xtah SO EEF, ol0IH A BEEF
(2) & @ 2006 98 19¢
(3) eto1 @ 2008¢ 98 17¢
(4) J1E0tA 2006 9” 1922 I Z=XHak 242+ SOt
(5) ZIBIIEFIt: 2008E 98 12 JIEXtak It
(6) S2+E It : 20074 328 142, 2007 9”0 132, 20084 3& 1322 2t It
1) 2 409 4
A N
25.00% 24
15%
18.75% 18
< : >
12.50% 12
6.25% 6 < a2
-40%
< »> v
70 75 80 85 0

3. :
New 2Star HH-1 1,949

4. (VaR: 99%, 10 ) :




Cs 2

1) (2) (@
ELS 4,422 4,422
ELS 4,422 4,422
4,422 4,422
(1) JIZXh&F : HSCEI, KOSPI200
(2) wraie @ 2008 82 11
(3) 2HJ1Y 1 20101 8 6
(4) 2 ZIIZEZ0F: 20084 068 172 2 I EX &2 B}
(5) AZINEZ}: 20104 89 42 2t IR XA EI}
(6) BIIDIZ: HFINEFONZRY 012 2E FBIEFOF ZRYNK
A
18
24%
12 16%
. ('
6
0,
° 8%
-25% -20% -15% 0%
(
A
o— 32%
-45% : -30% 0% >
(
-30%
100%
-45%
s 2
(VaR: 99%, 10 ) :
& 2




New 2Star HW-1 |

1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 9,887 9,887
9,887 9,887

2.
(1) I ERA S ESF, 22128 255
(2) 8 12006 9 20Y
(3) 2H1Y 1 20094 9% 14Y
(4) J1E=IH2 1 2006 9F 152, 18,192 2] DI EAHA 24240 ZIHR2I2E BEF 18,9008, HUHX 253 : 84,9002)
(5) ZZIIEFI: 2009 97 10 =X Bt
(6) Z2tH It 1 2007 3/ 122, 20074 92 122, 2008 37 12, 2008 9/ 102, 2009 32 11

1) 3 409 A
36% 36 —
30% 30
24% 24 < .
< >
18% 18
12% 12
v
6% 6
_ _ 1) : = x (1+15%)
< >
75 80 85 0 2) : = x (1-
3. :
4. (VaR: 99%, 10 ) ( = )
New 2Star HW-1 2,109
New 2Index KN-7
1.
(
@) ) (1-2)
ELS 0 0 0
ELS 9,863 9,863
9,863 9,863
2.
(1) JIZXtaH: KOSPI200 2S5, NIKKEI225 B E=F
(2) 284 @ 20074 58 16Y
(3) 2101 : 2010 5¢ 132
(4) J1EJHA 1 20074 5 14 2F J|Z X4k It
(5) EEBIIEFIE: 2010 58 149 2+ D= XHaH It
(6) S2+E 1Y : 2007 1128 9, 20084 57 82, 2008 11 112, 2009 58 11, 20094 11 11

‘ 03 A
40%
30.6% 36 o
25.5% 20
20.4% o .
15.3%
18
10.2% 23
- 12 40%
5.1% v
6
< ) >
8 90 % ) : = x (1+15%)

2) : = x @-



1) : = > (1+15%0)
2) : = x (A-

New 2Index KN-7

(VaR: 99%, 10 ) i : i

New 2Index KN-7



New 2Index KN-8 |
1.
(
@ 2 (1-2)
ELS 0 0
ELS 13,522 13,522
13,522 13,522
2.
(1) JIZ= Rt 1 KOSPI200, NIKKEI225
(2) gl 120074 58 8Y
(3) 2012 : 20101 57 4
(4) JIZE2HA 120073 58 7L 2 I = XA Bt
(5) ZBIIEFIL: 2010 48 302 2 D EXF& SOt
(6) Z2HEIIY : 2007 10 31, 20081 48 302, 2008 102 30, 20094 42 28, 2009 10¥ 30

1 3 A
40%
30% 36 o
25% 30
1 18%
20% 24 <
15%
18
10% 23
4
12 0%
5% v
6
< 0 >
85 90 95 D) = x (1+18%)
2) = x (1 —
3. :
4. (VaR: 99%, 10 ) :
New 2Index KN-8 2,018
New 2Star NS-2
1.
(
@ 2 (1-2)
ELS 0
ELS 1,224 1,239
1,224 1,239
2.
(1) JIERHA : AEET BEF, NIKKEI225 BEF
(2) gaie 12007 6" 4
(3) 1Y 20101 5/ 28
(4) 21Z0H24 1 20074 58 312 2t J|=RHAH B0t
(5) EBIIEZFIF: 20108 57 262 2+ J| X AHAH SOt
(6) Z2HHIIY : 2007 118 272, 2008 57 272, 2008 112 262, 20094 58 27, 2009 118 252
A
] 1) 3
31.50% 36 35%
26.25% 30
15%
21.00% 24
15.75% 18 =
10.50% 12 { -10%
5.25% 6 A RO 2)3
35%
-35%
* 90 0 > v

= x (1+15%)
= x (1-



2) : = x (@-

(VaR: 99%, 10 )
New 2Star NS-2 111



New 2Star NS-1 |

1.
(
@ (&) (1-2)
ELS 0 0
ELS 8,244 8,244
8,244 8,244
2.
(1) JIZ=XbAE : ST, NIKKEI225 2S5
(2) gl 120074 58 21
(3) 2t 120104 58 17
(4) J1=0HA 1 2007 57 182 2t DX XA SOt
(5) ZBIIEFIL: 2010 58 132 2 I E XA SOt
(6) Z2HH I 1 2007 11”1 142, 20084 58 142, 20084 118 132, 2009 58 132, 20094 118 13
A
] 1) 3
31.50% 36 35%
26.25% 30
15%
21.00% 24
15.75% 18
10.50% 12 { -10%
5.25% 6 2)3
35%
-35%
) 90 0 v
1) H x (1+15%)
2) : x (1-
3. :
4. (VaR: 99%, 10 )
New 2Star NS-1 927
New 2Star NS-3
1.
(
@) ) 1-2)
ELS 0 0
ELS 6,571 6,571
6,571 6,571
2.
(1) DI ZERHA : AAE X, NIKKEIR25 ES3
(2) gl 120074 68 4
(3) 2t : 20094 58 292
(4) DIt 1 20074 62 1L 2t I EXHA SOt
(5) EBIIEZFIF: 2009 57 27 2t D ZAHAH SOt
(6) Z2HE LY 1 2007 11® 282, 2008 52 282, 20084 112 26
1) 2
22.0% 24 30%
16.5% i 18
11.0% 12 <
5.5% 6
2) 2
30%
80 8 90 95 0 -30%

D
2

x (1+10%)

x(1_



2 : = x @-

(VaR: 99%, 10 )
New 2Star NS-3 707



New 2Star NH-1 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 20,030 20,030
20,030 20,030
2.
(1) DI XX BH= S, NIKKEI225 2S5
(2) ga 2007 68 182
(3) 211 : 2010 6F 142
(4) J1Z=0k24 120074 69 152 2 D XA E0}
(5) ZZIIEZIH: 20104 6F 102 2 I Z=RHa SOt
(6) Z2+EIIY 1 2007 128 122, 20084 6% 112, 20084 128 102, 20094 62 10, 2009 128 10Y
A
] 1) 3
36% 36 40%
30% 30
-| 15%
24% 24
18% 18
12% 12
6% 6 I N 2) 3
40%
-40%
< 90 0 > v
1) = x (1+15%)

P)) = x @- )
3. :
New 2Star NH-1 1,482
4. (VaR: 99%, 10 ) :
New 2Star NH-1 1,925
3 New 2Star POSH-1
1.
( : )
(1) (2 (1-2)
ELS 0 0 0
ELS 24,165 24,165
24,165 24,165
2.
(1) JI=XtAH 1 POSCO BEF, MEHIF EEF
(2) a4l @ 20074 7€ 4Y
(3) 2012 120104 68 29¢
(4) J1E0HA 12007 6° 292, 72 22, 32 2t DI EXHAH BOtS A=EP
(5) ZEBINIEFIt: 2010 6& 252 2t J| = At SOt
(6) S2+E I : 2007 128 262, 20084 6 252, 20084 12€ 262, 2009 6 252, 20094 128 28Y
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(VaR: 99%, 10 )

New 2Star
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(1-2)
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1)
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ELS
ELS
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(VaR: 99%, 10 )

New 2Star KEWF-1| 388



New 2Star KELP-1 |
1.
( = )
@ (&) (1-2)
ELS 0 0
ELS 5,345 5,345
5,345 5,345
2.
(1) JI=RpAH: B2, (GHYA
(2) gl 120074 78 18Y
(3) 211 : 2009 7/ 152
(4) JIZ2H= 120079 78 162 2 JIE XA Bt
(5) E2HTIIY : 2008 12 112, 2008E 72 112, 2009 12 13
A
1) 2
40%
24% 24
18% 18 1 15%
12% 12 <
60; 70
6% 6
2) 2
. 40%
70 75 80 85 100 -
1) = x (1+15%)
2) = x (1 —
3.
New 2Star KELP-1 401
4. (VaR: 99%, 10 ) :
New 2star KELP-1
New 2Star POSH-2 |
1.
C = )
@) ) (1-2)
ELS 0 0 0
ELS 12,529 12,529
12,529 12,529
2.
(1) JIZ XA : POSCO, Al8HKI
(2) gl 2007 7/ 202
(3) eI : 2010 7/ 152
(4) 21Z0H24 1 2007.7. 16, 18, 19(2,%,8) It R [0/ BAH]
(5) Z2rEOLY 2008 1” 152, 2008 72 152, 2009 19 152, 2009 7€ 15, 2010 12 15

=,

A
23.25% 30
¢———> 27.9%( 9.3%)

18.60% 24
13.95% 18 O———0 18%( 6%)

9.30% 12

4.65% ) 80

< | -20%

100

6
3. :



(VaR: 99%, 10 ) :



New 2Star SEKE-2 |
1.
(
@ 2 (1-2)
ELS 0 0
ELS 1,421 1,436
1,421 1,436
2.
(1) JIEXHL : AETT}, B2E
(2) gl 120074 8 2Y
(3) 2101 : 2010 78 29Y
(4) J1EH2 12007 79 3122 =0t
(5) ZZIIFE=It: 20109 78 272 2t D EXHaH B0t
(6) B2 WIIY 1 2008 12 28Y, 20081 72 282, 2009 12 232, 2009 72 282, 20104 12 262
\ 13 I
40%
31.50% 36 —
26.25% 30
1 21%
21.00% 24 <
15.75% 18
2)3
40%
10.50% 12
A
5.25% 6
) 80 85 90 100
3.
New 2Star SEKE-2 122
a. (VaR: 99%, 10 )
New 2Star SEKE-2 237
New 2Star SEKE-3 |
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 3,603 3,603
3,603 3,603
2.
(1) JIEXHL : MM}, B2H
(2) gl 120074 8 2Y
(3) 2101 : 2010 78 29Y
(4) J1E2H2 12007 79 3129 =5t
(5) ZZIIFZ=It: 20104 78 272 2t D EXHaH B0t
(6) B2 WIIY 1 2008 12 28Y, 20081 72 282, 2009 12 232, 2009 72 282, 20104 12 262
)
40.50% 36 _50%%
33.75% 30
21%
27.00% 24
50 35
20.25% 18 (%)
2)
13.50% 12 _50%
6.75% 6
D % (1+21%)
2
-3 30 -25 -20 -15 -10 0

%)




New 2Star SEKE-3 185

(VaR: 99%, 10 ) :



New 2Star SGHY-1 |
1.
0 2 (1-2)
ELS 0 0 0
ELS 14,547 14,547
14,547 14,547

2.

(N IERL: HEEBY BEF, 5l0I1HA BEF

(2) Z&a 20074 88 9L

(3) 812 : 20094 8" 5

(4) 10124 20074 08" 062, 072, 08 2 I XA BIt| Aa=BR

(5) 21 ZIIEZ0t: 20094 079 30, 31, 08% 03 2t J| X4 BIH] MBR

(6) E2HEIIY : 2008 01 30, 312, 022 012, 2008 072 302, 312, 082 012, 2009 012 302, 02 022, 03

1 2
50%
24% 24
—=0 24%
18% 18 ‘
12% 12 50, 65
6%
6 2)2
50%
65 70 75 80 1100 —
3. :
New 2Star SGHY-1 1,067
4. (VaR: 99%, 10 ) :
New 2Star SGDS-1 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 18,655 18,655
18,655 18,655
2.
(1) IET: HOEY HEF, AHEDRY BESF
(2) eraed 120074 88 9Y
(3) 8912 : 20094 88 5
(4) JIEIHZ 2007 08 062, 072, 08 2t J|EXA B0t M2HR
(5) AEIIEZI} 1 20094 07 302, 312, 08 032 2t J|EX &t Bt AT
(6) Z2HEIIY : 200851 018 302, 312, 028 012, 2008 078 302, 312, 082 012, 20095 018 30, 02 022, 03

24%

2)2
50%

1) 2
50%
24% 24
18% - 18
12% 12 50 65;
6% 6
ol
65 70 75 80 100
D
)

3. :
New 2Star SGDS-1 1,391

x (1+24%)
x (1-




4. (VaR: 99%, 10 ) :
New 2Star SGDS-1 3,271
New 2Star YH-2 |
1.
@ (&) (1-2)
ELS 0 0
ELS 11,306 11,306
11,306 11,306
2.
(1) JIEXIA : GIOIL A ESF, AL 253
(2) gl 120074 8 16Y
(3) 2t : 20094 8% 13
(4) J1=HA 1 2007 08 14Y DI EXHak St
(5) ZBIIEZFIt: 2009 08 112 I E XA FIt
(6) Z2tHIIY : 2008 027 112, 20081 082 112, 2009 027 11
1) 2
50%
25.00% 24 —
18.75% 18 ——Q- 18%
12.50% 12 = &
6.25% 6
122
50%
8 70 75 80 1100 Bt
3. :
New 2Star YH-2 912
4.

(VaR: 99%, 10 ) :




New 2Star NH-4 |
1.
@ 2 (1-2)
ELS 0 0
ELS 28,430 28,430
28,430 28,430
2.
(1) JIZERHAF : NIKKEI225 XI2s, 8t28 e BEx
(2) g8l 12007 88 20Y
(3) 2012 : 2010 8" 16Y
(4) J1=IFA 1 2007 08 17Y JIEXHaH Bt
(5) ZBIIEZFIL: 2010 08 122 I E XA FIt
(6) Z2rE LY : 20084 022 13, 20081 08F 122, 20094 022 122, 2009 08F 122, 20104 022 11
13
30.0% 36 30%
32.5% 30
18%
26.0% 24
70: 80
19.5% 18
13.0% 12
s | 3%
6.5% 6
80 85 20 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star NH-4 3,878
New 2Star HGDG-1
1.
@ 2 (1-2)
ELS 0 0
ELS 10,136 10,136
10,136 10,136
2.
(1) I ERA : BUHAE BEF, UL BEEF
(2) gl 120074 8 28Y
(3) 24012 : 2009 8 26Y
(4) J1F=HA 1 2007 08 27Y DI EXHak Bt
(5) ZBIIEFIt: 2009 08 242 I EXFA FIt
(6) Z2HHIIY : 2008 027 222, 20081 082 222, 2009 028 24
1) 2
50%
24.20% 24 .
18.15% 18
15%
12.10% 12 !
50: 60
6.05% 6
/ :
80 65 70 75 1100 P o | 5%
3.
New 2Star HGDG-1 687
4. (VaR: 99%, 10 ) ( )



New 2Star HGDG- 1,420



New 2Star IKE-1 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 9,370 9,370
9,370 9,370
2.
(1) JIZXHAE : KOSPI200 Xl 81282 ESF
(2) g 2007 098 14
(3) 2H1g ::2010E 9% 10Y
(4) JIZ2HA 12007 098 122 2 JI=XHatel Bt
(5) ZBIIEFI: 2010 9/ 082 2 J|EX4el EI}
(6) Z2tHIIY :2008E 37 072, 20081 9= 092, 2009 3& 09, 2009 98 09, 2010E 3® 09
)3
40%
41.10% 6 o
34.25% 30
- 21%
27.40% 24 .
60; 80‘
20.55% 18 |
13.70% 12
6.85% 6
80 85 %0 100
3.
New 2Star IKE-1 908
4. (VaR: 99%, 10 ) :
New 2Star IKE-1 1,566
New 2Star KIKE-1 |
1.
@) ) 1-2)
ELS 0 0 0
ELS 38,305 38,305
38,305 38,305
2.
(1) DI ZRHA 1 KOSPI200 X% |, 812382 25
(2) ga4el 1 2007H 092 19
(3) 2t : 2010 09& 13
(4) J1ZIF2 12007 092 14, 172, 182 2t J|EXHA Bt Mr&HR
(5) FZIIEFIH: 2010 092 08 2t JIEXHAS E0}
(6) S2HEIIY @ 2008E 3 072/ 10/ 11, 2008 9” 082/ 092/ 10,
20098 32 092/ 102/ 11, 2009 97 072/ 082/ 092, 2010 3= 08/ 09/ 10
13
42% 36 40%
35% 30
21%
28% 24
60: 80
21% 18
2) 3
14% 12 40%
% 6
80 85 90 100
3. :
New 2Star KIKE-1 3,657
4. (VaR: 99%,

New 2Star

10 ) :







New 2Star HMKE-1 |
1.
@ 2 (1-2)
ELS 0 0
ELS 23,747 23,747
23,747 23,747
2.
() JIEXA: Qe BE5 | SPH A HES
(2) 8 12007 098 28Y
(3) 1Y 1 20094 98 18Y
(4) JIEIFZ 20075 9 202, 212, 272 2 DR BIHO] AS TR
(5) AZIIZEZI} : 2009 9F 142, 152, 162 2t | E X4 B}
(6) Z2HEIIY : 200841 3T 132/ 142/ 172, 2008 9 122/ 162/ 172, 2009 38 132/ 162/ 172
12
40%
33.00% 24 —
24.75%
18 20%
16.50% 12 ‘
0 70
8.25% 6 ‘
o 2) 2
70 75 8 8 1100 a0 | 0%
3. :
4. (VaR: 99%, 10 ) :
New 2Star HMKE-1| 2,704
New 2Star HMDM-1 |
1.
@) ) 1-2)
ELS 0 0
ELS 7,909 7,909
7,909 7,909
2.
() INEXA: HSTLHS HEF , HURHIA BEX
(2) e 12007 108 08
(3) 212 : 20094 102 012
(4) J1ZEIHZ 2007 102 052 2t I Xrate] E0t
(5) HEIIEZ0} : 20098 09 292 2t I EXpare] E0t
(6) Z2HEIIY : 2008H 048 022, 20081 098 302, 2009 042 01
1 2
50%
32% 24 N
24% 18
32%
16% 12
50 65
8% 6
122
6 70 75 80 1100 so% | 0%
3. :
New 2Star HMDM-1 767
4. (VaR: 99%,

New 2Star

10 ) :



New 2Star POHY-1 |
1.
2 2 (1-2)
ELS 0 0 0
ELS 17,749 17,749
17,749 17,749
2.
(1) JI=XHAE: POSCO BE= , 8l0IHA 2S5
(2) gl 2007 102 09
(3) BHIIY 12009 10" 07Y
(4) 2120424 1 2007 10" 08 2t J|E=XHAtS] B}
(5) A1ZBIIEFI: 2009 10" 052 2t J|E XA E}
(6) Z2+TIIY : 2008 048 03, 2008 10/ 022, 2009 048 03
12
50%
26.8% 24 —
20.1% 18 v
) 15%
13.4% 12 }
50 65
6.7% 6
122
6 70 75 80 1100 s | 5%
3. :
New 2Star POHY-1 1,760
4. (VaR: 99%, 10 ) :
New 2Star SEST-3 |
1.
@ (&) (1-2)
ELS 0 0 0
ELS 12,906 12,906
12,906 12,906
2.
(1) JIZ=RHA : MEET} 2S5, SKEYZ 2S5
(2) g 12007 108 11
(3) BHIIY 12010 10" 08Y
(4) J1Z0424 1 2007 10" 10 2 | E=XHALS] S}
(5) AIBIIZEFH: 20104 10" 062 2t | EXHALS| ED}
(6) Z2+TIIY 1 2008 048 072, 2008 10/ 072, 2009 042 07L, 2009E 108 07, 2010 048 07
13
40%
40.50% 36 —
33.75% 30
21%
27.00% 24 60 £
20.25% 18
13.50% 12 -40%
6.75% 6
80 85 20 100
3. :
New 2Star SEST-3 1,263
4. (vaR: 99%, 10 )

New 2Star

SEST-3




New 2Star NS-4 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 38,314 38,314
38,314 38,314
2.
(1) DIZEXHAH : NIKKEI225 X4, AHEK BE3
(2) gl 2007 108 17
(3) 271 20104 10" 1Y
(4) JIEIHZ 12007 102 122,152,162 2 I EXHAS] It MEER
(5) ZZIIEZ0t: 20101 102 05, 06, 07 2t J|ERHAIS| FIto| A&
(6) B2 WIIY 1 2008 042 042 /072 /082, 2008 102 062 / 072 / 08, 2009 042 062 / 07 / 08
2009 102 052 / 062 / 072, 2010 04 052 / 062 / 07
1) 3
40%
37.50% 36 o
31.25% 30
21%
25.00% 24
60 80
18.75% 18
12.50% 12 o | 40%
6.25% 6
80 85 X 100
3. :
New 2Star NS-4 3,397
4. (VaR: 99%, 10 ) :
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 17,206 17,206
17,206 17,206
2.
(1) JIZXH&F : KOSPI200XI 4, NIKKEI225 K| 2=
(2) & : 20074 10" 22
(3) 21 120104 102 18Y
(4) J1EJH2 1 2007 102 192 2t D E RO B0t
(5) HZIIZE=0: 20104 102 142 2 I E X4 Bt
(6) E2HEIIY : 2008 048 162, 20081 102 152, 2009 048 152, 2009 102 142, 2010 048 14
[ Al [ Bl
SCi=
r @ 39 S0 s oz
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
-— R
25.00% 2TA38 (— 1%
Fite &— - L
8. TR @ 0
AZA:
TR0 — TZA:
6255 —1  cam & T [ 3t =0 Pl
P = % 012 of=E =g
azea {‘m‘ g=aT
s = = 100y e

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

New 2Index KN-9




New 2Star LELP-1 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 4,454 4,454
4,454 4,454
2.
(1) JIEXHA : LGEAH BEF , L(GEEALCD BEEF
(2) gl 20074 112 06
(3) 2H1 1 20094 118 04
(4) J1F=0HA 1 2007 11 052 2 DI ERHAS| Bt
(5) ZBIIEZFIH: 2009 118 022 2 J|E XA E0}
(6) Z2HHIIY : 2008 047 292, 2008 10" 312, 20094 048 292
[ Al [ Bl
PE= £ FUS
@& 24 20 didc
7% * 2042 5% X @i Aol
AT
2i% —e 1842
] — |
14% - 12742
ETE]
% 'S iy - ] A==
0E A S 0 ey
3.
New 2Star LELP-1 381
4. (VaR: 99%, 10 )

New 2Star LELP-1 885



New 2Star SEST-4 |
1.
( = )
2 2 (1-2)
ELS 0 0 0
ELS 2,431 2,431
2,431 2,431
2.
(1) JIE=RHA : ALET} ESF, SKEYUB 255
(2) gl 120074 112 26 %
(3) 2tJ1 20104 11€ 19¢
(4) J1Z2HA 1 2007E 1€ 222 2 DI =XHael B0t
(5) ZBIIEZIL: 20104 118 172 2 D =XpAke E0}
(6) Z2tTILY : 20084 052 19, 20084 112 19, 2009 052 19, 2009 11 18, 20104 052 18
[ Al B]
$o18
@ 3% O sc 1 (£
15.6% E7y -] 101 0 sEEH Hol
oMo
20.0% A3
0.9% N7
22.8% 1643 - *
|
_— e | aam =
7.5% . aAa Hojets
o=ist Al
b &= 20 0 iz=
3.
New 2Star SEST-4 231
4. (VaR: 99%, 10 ) :
New 2Star KBHY-1 |
1.
( = )
2 2 (1-2)
ELS #N/A #N/A #N/A
ELS #N/A #N/A
#N/A #N/A
2.
(1) JI=RHA: B0ISH EEF, 5l0I1HA BEF
(2) graed 120074 118 28
(3) 21 20094 118 262
(4) J1Z2HA 1 2007E 1€ 272 2 JI=XHael B0t
(5) ZBIIEZIL: 20094 118 242 2t D= XHAS] Z0}
(6) B2HTIIY : 20088 5/ 22, 2008 112 242, 2009 5222
[ Al B]
"y _J|‘_-(IIz
p T HE @ 2 U gAC
20.6% ® 2443 Sm x3 o
=T
nr» —= 1842
‘ - %
14.8% e 1243
EE]
A=
14% * (¥ ) o
- @& 24 20 S0l
- » 50% i+ al=E Ho|
ai=Ho
O 75 8 8% lion N==p a=ne
3. :
4. (VaR: 99%, 10 ) :



New 5 |

1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 6,806 6,806
6,806 6,806
2.
(1) JIEXH&F : KOSPI200 X4
(2) gl 120074 128 03
(3) 81 :2010¥ 11" 292
(4) 2120421 120074 112 302 2t J|EXHarS] Z0
(5) ZZIIEZ01: 20104 112 252 2t J|EXHAe| S0}
(6) Z2HEILY : 2008 028 27, 20081 058 272, 20081 08 27, 2008 118 262, 20091 028 252, 20094 052 27
2009 082 262, 2009 112 252, 2010 02 242, 2010 052 262, 2010 08 252
[ Al [ Bl
Rt p o2
JAS00E % 3c6Md
IAFEE S I3 @ 34 =0 sl
31 e N 35z 2 aRE Ro|
OI&JL?,
28 195% 27EH == -
25 000E F = H
21.56065% ¥—————s——— 21THM3 * [18%
18 #0E *——e——— 1683 = 5
15625 —a—— 1583 FESES
12500 12083 5%
aFE= won / @ 39 =0 FdIaE
6250% [, ] T ssEEmE f.:.: It ol=tet =0l Y=
5% t— N agru aT
¥
1oa 105 nEm
3 :
4. (VaR: 99%, 10 )
New 5 752
New 6 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 6,081 6,081
6,081 6,081
2.
(1) JIEXH&F : KOSPI200 X4
(2) gl 120074 128 10Y
(3) 812 : 20094 12 42
(4) 120421 1 20074 128 72 2t J|ZRHAS] Bt
(5) ZZIIEZ0t: 20094 128 22 2t J| ZRHate| Et
(6) Z2rEIIY : 2008 3F 4, 2008 68 3L, 2008 9B 3L, 20081 128 3L, 2009 38 42, 2009 68 3L, 20091 9B 2
[ Al [ Bl
so1g PR =
T @ 24 =01 #UIC
26.00% T 25 E ] 35& =44 al=E Aol
L o g"u:::-
22 % 21N
< 182 -i
19.50% e —l e
Gy, $——————— {52 |
= 6 (]
15.00% 1239
L= JENS
9.75% 5
X"
6.50% ens @24 52 @UolRls
3.05% - ma TrsEEme | | B5F R @SS A0
Zaze as
100 106 =R *
3. :
4. (VaR: 99%, 10 ) :



New 2ndex KN-11 |
1.
@ (&) (1-2)
ELS 0 0
ELS 1,890 1,890
1,890 1,890
2.
(1) JIZEXHAE : KOSPI200 Xl 4=, NIKKEI225X| 4=
(2) g 2007 128 14
(3) 2H1 120104 128 10
(4) 21Z2HA 1 2007E 128 122 2 JI=XHate B0t
(5) ZIZIIEFIE: 2010 128 082 2 DI ERHAS FIt
(6) Z2HHIIY : 2008 067 092, 2008 128 092, 2009 06 092, 2009 128 09, 2010 062 09
[ Al [ Bl
1) 3
52.8%
36 40%
44.0% 30
35.2% 24
26.4% 18 <
17.6% 12
2)3
8.8% 6 40%
80 85 90 100
3.
New 2Index KN-11 158
4. (VaR: 99%, 10 )
New 2Index KN-11 134
New 2Star IKE-2 |
1.
@) ) 1-2)
ELS 0 0
ELS 4,866 4,866
4,866 4,866
2.
(1) JIZEXHA : KOSPI200 Xl 8128 BSF
(2) gl 1 2007H 128 14
(3) 2012 : 20104 128 13Y
(4) J1Z=IF2 120074 128 12 2 J|E=XHAQ B}
(5) FBIIEFIH: 2010 128 08 2t DX E0}
(6) Z2HEIIY : 20081 06" 092, 2008 128 092, 2009 062 092, 2009 128 09, 2010 062 09Y
[ Al [ Bl
49.2% 36 1) 3
40%
41.0% 30 f—
32.8% 24
24.6% 18 <
16.4% 12
2)3
8.2% 6
40%
80 85 0 100

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



New 7 |
1.
( )
@ (&) (1-2)
ELS 0 0 0
ELS 3,010 3,010
3,010 3,010
2.
(1) JIZ=XH&F : KOSPI200 XI2:
(2) g 20074 128 27
(3) BHIIY 120094 122 242
(4) J1F=0HA 1 2007 128 269 2t D[ ZRHAS| FIt
(5) AIBIIEF0: 20094 128 222 2t J| XA ED}
(6) Z2+HIIY : 2008 032 212, 2008 06/ 232, 20081 092 232, 2008 128 222, 2009 03” 232, 2009 062 23
[ Al [ Bl
0=
§ o=
@ A SOt B e
26 A% «—T— 242 407 =3 aretet =ol
ogjg T F—— 218 @2= 3T
—— % -
12.8% s — L1204
€5 ¢ A3 J
132% 1283 I ESAES
9 9% s
@ 23 =S¢ sttolel s
6.6% &3 © 40w = 5EFSt B0l Q=
33%x ————=—— = a=
b
00 Hes NERE
3. :
New 7 374
4. (VaR: 99%, 10 ) :
New 2Star HCLS-1 |
1.
( )
@) ) (1-2)
ELS 0 0 0
ELS 25,816 25,816
25,816 25,816
2.
(1) JIEXHA: SR ST, ZUALY BSF
(2) g3l 120074 122 312
(3) 2HJ1Y 120094 128 24
(4) D1E0424 1 2007 128 282 2t J|EXHArS] Et
(5) ZZIIEZIH: 2009 128 222 2t J|EXHAS| FI}
(6) E2HTIIY : 20084 6” 252, 20084 122 232, 2009 62 242
[ Al [ Bl
1) 2
1 50%
36% 24 _
27% 18 v
O————Qr 20%
18% 12 :
50; 70:
9% 6
2) 2
50%
> -50%
70 75 80 85 1100 T =
3. :
New 2Star HCLS-1 3,188
4. (VaR: 99%, 10 )

New 2Star HCLS-1

5,068

, 2009 09& 232



New 2Star IS-5 |
1.
(
@ 2 1-2)
ELS 0 5 -5
ELS 11,401 11,401
11,401 11,401
2.
(1) JIEXHAE : KOSPI200 X, AIME R BEZ
(2) e 2008 019 172
(3) 91 20111 18 142
(4) J1E0421 120084 19 152 2t J|E XAt B0t
(5) ZIBIIEZIE: 20114 19 122 2t D E XL B0t
(6) Z2tTILY : 2008E 7€ 10, 2009 1” 122, 2009 72 10, 2010E 19 12, 2010 78 122
[ Al [ Bl
uE
"
iy mE mEg ELi]
Rl LiE L dify o L]
NG AR =
A% i i P Ly
o —_— Ll ann = ]
| HNEFa
] — 13
| . L e ererea—— |
. | x|
wm L ] IaiTIEa v | AR T ShTE S0 !
LEES] -1 |
[T '3 5 11 ABEH
3. :
New 2Star IS-5 894
4. (vaR: 99%, 10 ) :
H 1 |
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 1,191 1,191
1,191 1,191
2.
(1) DI =X+ : HSCEI Xl 4
(2) a4l 20084 018 212
(3) 81 2010 01 152
(4) 2120124 120084 012 182 2 J|EXHAS| B}
(5) ZZIIEZIH: 2010 019 132 2 I X XA EI}
(6) Z2rEOLY : 2008 04" 152, 20084 072 152, 2008 102 152, 2009 018 142, 20094 042 152, 2009 072 152, 2009 108 14
[ Al [ Bl
T i
oo W mAn T
T i R S S0
MR —————a———— oy B AT
HEE T WW &
i | |
L R s
mema T ¥
1 1L
W T T 1mAn / HEES
I — —
s AW am :
IGin ———F—— N | @ 24 Gy S |
= F s i B3 dEE A0l Y=
[ ¥ =
1M 1w ] | 1
10 ] ABH+
3. :
: 1
4. (VaR: 99%, 10 ) :
z 1




New 2Star LPLS-1 |
1.
(
0 2 (1-2)
ELS 0 0 0
ELS 16,360 16,360
16,360 16,360
2.
(1) JIEXIL : LGHYALCD HEF, RUAL BEX
(2) s 12008 028 012
(3) 212 : 20104 012 209
(4) 212012 1 20084 018 312 2 JIEXrate] Z04
(5) ZBIIZFI: 20108 012 272 2t J|EXHarl E0
(6) Z2EOIY : 20084 072 28Y, 2009 012 28%, 20094 078 282
L Al [ Bl
SUE
e U oEm g
] S B NEE
T AN ' 20 | e oy
o M = (hE || 4
| L .
6.7 - b |
] P
nEFa
B IR -— EHHE
i ;ﬂ‘ﬂ"ll'-'."r P AL -I-:H""!l om
T | Ly |
Lo AEFR o =
3. :
New 2star tPLs-1
4. (VaR: 99%, 10 ) :
New 2Star LPLS-1
New 2Star KIH-1 |
1.
(
@ 2 (1-2)
ELS #N/A #N/A #N/A
ELS #N/A #N/A
#N/A #N/A
2.
(1) I ZXHéF : KOSPI200 X<, BUIXF 2S5
(2) waY : 20084 028 052
(3) BI1Y 12011 028 012
(4) 2120421 1 20081 028 042 2t DI E XAt B}
(5) F1ZIIZ 30t 20114 012 282 2 J|EXH&rSl EDb
(6) Z2HBOIY : 20084 072 302, 20094 012 302, 20094 072 302, 20104 022 012, 20104 072 302
L Al [ Bl
1 .
1 ool BN ey f aom
L Al S
E= 1
L b b ]
L]
b — AR A e
-1 L]
s ——. [ HEEN
i —_— Al : [T [ a3 mer i |
e LE | ar e wrte S
e — A maey | ™ [geav
L ]
- u l = oz
3. :
4. (VaR: 99%, 10 ) :




New 2Star KSO-1 |
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 314 314
314 314
2.
(1) JIZ=XH&F - KOSPI200 KI<:, S-Oil B S
(2) gat 2008 02”8 11
(3) 971 : 20114 028 07
(4) JIZ=Jk21 1 20081 028 052 2t J|EXHarS| Z0t
(5) ZIIZE=It: 2011 012 282 2 J|ZXHAke E0f
(6) Z2rEILY : 2008 078 312, 20094 028 022, 2009 072 31, 2010 028 022, 20101 08 022
[ Al [ Bl
i | B
1 oA Eo pe G L
i ————— HAN N E T
e oy
R A0 i
| e—————— ]
R i M AF
TR ——
1240 o o) H HESA
192 ———— 1371 = | o
™ —_—— g A iR el
| @ =3 W s
— L. = A Bl WISIE M08
o 13 A=A = Oy '
3. :
4. (VaR: 99%, 10 )
New 2Star KSO-1 145
New 2Star HCLP-1 |
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 12,500 12,500
12,500 12,500
2.
(1) JIEXHA: BT BEF, L(GEYALCD BEF
(2) & : 20084 022 18Y
(3) 9101 : 20101 028 12
(4) 2120121 1 20084 02% 152 2 J|EXHAS] B0}
(5) ZIBIIEZIt: 2010 022 10 2 J|E XA ZD}
(6) Z2HEIIY : 20083 08 122, 20094 022 11, 2009 082 12
[ Al [ Bl
+1B
+HE FTRCE L |
el B ek b I 3 RS Ml
A — FEE |
‘Il—r =1
N0 — 1240
"
HEFR
1 s (i b z
2 % [en pp meoms
TARMEEE s Rl A B
& WM TS R |10 AES L PO " | B g
3. :
a. (VaR: 99%, 10 )

New 2Star HCLP-1




New 2Star LGHW-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 11,672 11,672
11,672 11,672
2.
(1) JI=Xtet: 8t5t BEF LGEL BEF
(2) £&d 12008 02&€ 21
(3) eI 20104 28 18Y
(4) J1E0t2 12008 2 18Y, 19Y, 202 2 JI=XHAH 019 M=E 2
(5) ZIBIIEFIH: 20104 2&€ 112, 122, 162 2 I =XHah Bt pt=E R
(6) Z2HE Ot : 20084 08€ 08Y, 11, 122/2009E 02€ 11, 12, 132/2009 08€ 112, 122, 13
[ Al [ Bl
Pt | - — e |
] 4 BH HMS
4.0 IR | Give LA SR S
i TR e t———— E¥
— T
& LTR ——— . | 3R
& = o | 2
[ — AW HESH
= { e -] !:ul:lrl:"":l:
65 %O & Bl i o ':-!-q.;.!-.'.i.“ - E :J R Ho
-
3. :
New 2Star LGHW-1 1,181
4. (VaR: 99%, 10 ) :
New 2Star LGHW-1 1,828
New 2Star Hohw-1 |
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 4,692 4,692
4,692 4,692
2.
(1) JI=XtA: SOt EEF, 6t5t ESF
(2) £a4d 12008 02 21
(3) 2101 2010 28 182
(4) J1EH 120084 02% 182, 192, 202 2 JIXXH&H Bte| MsHA
(5) EIBINIEFI: 20104 028 11, 12, 162 2 I =Xt SOt M=E2
(6) S2+EIIY : 20084 08€ 08Y, 1Y, 122/ 2009 02 112, 122, 132/ 2009 0811, 12, 13
[ Al [ Bl
e
pr- [ re g o i
R ¥ FER ) e
= AT
I — AR
l—.' e
1% — ZAE
. — — ' -
e —_— HEEM
& T W m 1 — &2 an F"‘:I'lEﬂ 1
L [£-1] Ly | ::'L?;’:'Ei . ﬂ;'r. sl Mol
!
3. :
4. (VaR: 99%, 10 ) :




New 2Star KS0-2 |
1.
0 2 (1-2)
ELS 0 0 0
ELS 971 971
971 971
2.
(1) JIZXH& : KOSPI200 X1, S-Oil 2S5
(2) g : 20085 022 212
(3) etJ1 20114 o2& 21
(4) 212421+ 20084 02 202 2t JIER&2| B
(5) ZIBIIEFIH: 20114 02€ 162 2t DI =Xt EIt
(6) E2HEIIY : 2008 08F 142, 20094 028 172, 20091 088 172, 2010 028 172, 20104 088 172
L Al [ Bl
+il L
% TR EN-CEI R
i @A BP0
e T Bi= 5%
ET - R S ] I
A e S
P ————— (A - - AREA
aw
15,0 S o '
AT e s E
TE e——
i @ B EE AR
o &R AR TN
— | G G
15 n HEFa .
3. :
4. (VaR: 99%, 10 ) :
New D-1 |
L
(
(1) 2 (1-2)
ELS 0 0 0
ELS 682 682
682 682
2.
(1) JIZXt4H: KOSPI200 XI%=
(2) ¢34l : 20084 028 262
(3) 831 : 20091 022 242
(4) J1EHA 1 20084 02% 252 2 J|ZX&tel Bt
(5) ZIIE37} : 20098 028 202 2t J|EXH 42| E}
2 BT WS ey ) § ST W S Wy
o FEEEI EiETT SV @ tEa e maeml
r L
7
3.
4. (VaR: 99%, 10 ) :




New 2Star

KSE-1

New D-2 |
1.
(€] 2 (1-2)
ELS 0 0 0
ELS 211 211
211 211
2.
(1) JIZ=Xtak : KOSPI200 Xl
(2) & @ 20084 028 262
(3) 2tJ1 20094 02& 24Y
(4) J1E0tA 120084 02" 252 2F J|E=XH&te] &0t
(5) ZIEIIEFIt 1 2009 02& 202 2 J|Z=Xtake] SOt
B R
i
= TRT
s
%
HEwE
e
1] I AZH T2 R
3. :
4. (VaR: 99%, 10 ) :
New 2Star KSE-1 |
1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 9,248 9,248
9,248 9,248
2.
(1) JIZ=XtaE : KOSPI200 XI==, SKHIUX 253
(2) 2@ @ 20084 028 282
(3) 2tJ1 20114 028 24Y
(4) J1E0tA 120084 02% 252, 269, 272 2t DIt Bt A8 2
(5) HEINIEFOt: 2011 02€ 182, 212, 222 2 D[ EXtat Bt =8P
(6) S2HEItY : 2008 087 182, 192, 202/ 2009 02& 182,192,202/ 2009 082 18,19, 20
20104 028 182,192, 2224/ 20104 08& 182, 19¢, 20
L Al [ Bl
St |
" L ]
| RN L A
ingpg e EAH T EF R
-1
AR —— i oF § | 4
p— 2T
Wi e 2
FEER ——— ] ] L] Fd NEFN
LI e A F i
i — L B s o7
D B EE
dirc 1_4- FEIE M0
L 130 W R (L 3 as i 4
3.
New 2Star KSE-1 137
a. (VaR: 99%, 10 )




New 2Index KH-1
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 11,155 11,155
11,155 11,155
2.
(1) JI=Xk&E : KOSPI200 Xl ==, HSCEI Xl %=
(2) g 20084 03€ 03
(3) 2712 : 20104 028 25
(4) 212012 120084 02 29Y 2t D= Xtate| It
(5) ZEIBIIEZFI1: 20104 028 23 2 J| = XH&te Bt
(6) S2rEItY @ 2008 08€ 262, 2009 02& 242, 2009 08& 262
[ Al Bl
prEE ey b i
ML Fa b | ] TR T3P Wb Hni
ot ——— |iA3
'_F Tt
1T e . ]
o = )
nes e AR
. | ™= e R g
T rar"HEH T [ 1) 1
= W= m im HELe Taided | M | gy
*
3. :
4. (VaR: 99%, 10 ) :
New 2Star KS0-3 |
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 1,119 1,119
1,119 1,119
2.
(1) JIZXH4H : KOSPI200 XI4, S-Oil £
(2) e : 20084 032 04
(3) 21 20114 03 02Y
(4) 21201 2008\ 03% 032 2t J|EXtate] I}
(5) ZBINIEZIL: 20114 022 252 2 DI=XHatel &
(6) Z2HEOIY : 20084 08% 292, 20094 028 262, 20091 082 312, 2010 028 252, 2010 08 31
[ Al B]
e | +
1 : ¥a E¢ omms | | FHE
P — WA iEL B TS
| B 35
LTI S———. | | | H ]
' —_—t i
miK e———s— N2
T -
2T e—ge |iNE L A ASHH
1508 g 70§ g | -
Ban
IR e ANE = e :_'l.
0 BT EaT
srn Ll BIME BD)
1 ' T9-L]
I - :
3. :
a. (VaR: 99%, 10 )
New 2Star KSO-3




New 2Star LEHJ-1
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 7,244 7,244
7,244 7,244
2.
(1) JIEXL: LGEX BEZ, INI AL BE=
(2) sl : 2008 032 102
(3) 2101 : 2010 03 052
(4) J1E=0t2 12008 03 072,10Y, 11 2 DI XA B M=EP
(5) EIEIIEFIH: 20104 028 26Y, 032 022, 032 2t D= XtAtS] BIto| Ar=EH P
(6) S2r®ILY : 2008 09 012, 022, 032/ 2009 03 022, 03, 042/ 2009 08 312, 098 01, 02
[ Al [ Bl
: . 4UE
8 ded @9 EEe
0% ‘ ELE giem et
= e RLE ]
— RLT
190K — 1749
" == | -
AESH
0=y -— % | |
! [ Dot B8 o
T A M @4 HTE M0
e W ™ m @ S saay | T | wHpaw
= 1
3.
New 2Star LEHJ-1 809
4. (VaR: 99%, 10 ) :
New 2Star LEHJ-1 1,361
New 2Index KH-2 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 30,814 30,814
30,814 30,814
2.
(1) JIZ=XH&F : KOSPI200 X4, HSCEI X4
(2) sl : 2008 032 102
(3) 2101 : 2010 03 052
(4) 2120121 1 20084 03 072 2 J|EXHAS] BI}
(5) EIBIIEFIL: 20104 038 032 2 J|=Rkate EDt
(6) S2r®ItY : 2008 09 03, 2009 03 042, 2009 09 02
[ Al [ Bl
- P 4B
WUl o o2H @M
=) HAE e
R o 1EqF I
- %
5 — . I7AW
m =
AZas
L] 1A
: = femawm i |
- ———— - ms A E S RA GRS Al
B wE e hm oy, CTET o Rl 1Y - ]

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

New 2Index KH-2




New 2Star IKE-3
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 2,261 2,261
2,261 2,261
2.
(1) DI =X : KOSPI200 X4, KT&G B E =
(2) sl : 2008 032 11
(3) 2101 12011 038 092
(4) 2120124 1 20084 03 102 2 J|EXHAS] B0}
(5) IBIIEFIH: 20114 038 07 2 JI=Rkate B0t
(6) S2r®ILY : 2008E 09 052, 2009 03 05, 2009 09 072, 2010 03 052, 2010 09 07
[ Al [ Bl
sl ] .
1 M os ES EME + &E
AT 10 AN AT ]
gt
AL it ] ]
L]
71 4 i L | | | i
s — My @
HEen
16 U6 — Iy §
B0 EN e
L A OIS SR Mo
E2 8 P i
- - - " amen
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-3 |
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 4,052 4,052
4,052 4,052
2.
(1) JIZ=XH&F : KOSPI200 X4, HSCEI X4
(2) sl : 2008 032 17
(3) 2101 : 2010 03 122
(4) 120421 : 20081 3" 142 2t J|ZRHALO B}
(5) EIBIIEFIH: 20104 038 102 2 JI=Xkate B0t
(6) Z2r®ItY : 2008 092 102, 2009 03 11, 2009 09 09
[ Al [ Bl
. & SHE
U o FA EY s
ML " L ET | e 54 B S0
e s
Ao p— TAAy i
— | om
Iros —_— AN
* C ] | g
AL : anm W
i @4 B pliAps |
& T Tt i Gire &3 BEFE WD
4% TO T B0 lpg TEn i B
3. :
a. (VaR: 99%, 10 )
New 2Index KH-3 129




New 2Star KSO-4
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 846 846
846 846
2.
(1) J1ZXHAF 1 KOSPI200 Xl , S-0il 253
(2) ga4el 2008 032 18
(3) 2HJIY 12011 03" 16
(4) J1Z0H24 1 2008E 03" 17 2 J|EXHALS] S}
(5) IBINIEFI: 20114 038 14 2 J|=Xkate B0t
(6) Z2tHIIY : 2008 097 112, 20091 03 122, 2009 098 142, 2010 03 122, 2010 09 142
[ Al [ Bl
21
-
am R )
T e AN
i ————a— MAE
3 mi 1] o
¥R p——t— AN AzEN
dw
165 - - 1248
TE iy
T —
L) B4 EW pmgLey
ia id dEE N0
e — Hi ET
{2} 148 Wy T "
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEHJ-1 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 18,564 18,564
18,564 18,564
2.
(1) JI=XHA: SKOILU X 2E=F, INI AL BEF
(2) ga4el : 2008 03 20
(3) BHJIY 12010 3” 18
(4) 21F0H24 1 20081 38 192 2t J|ERHALS Dt
(5) EIBIIEFIH: 20104 038 162 2 JI=XHAte B0t
(6) Z2+HIIY : 2008 9 16, 2009 32 162, 2009 9 16
[ Al [ Bl
g o=
s ewy =0 M
Bae% € 282 ;’;gg =t Rol
B e 1842 .
13.2% 1242
i S
=T
9.6% — §AB
£ T [eot o awmopts
=IhEIS=0EE J— 0% =J StEkEt "ol
« = T = * EEETT o T
= 1@ gz d
3. :
New 2Star SEHJ-1 1,732
4. (VaR: 99%, 10 ) :



New 2Index KH-4
1.
[ )
@ (2 (1-2)
ELS 0 0 0
ELS 8,815 8,815
8,815 8,815
2.
(1) JIZXta: KOSPI200 XI4, HSCEI Xl
(2) £3d 1 2008 03€ 262
(3) 2H1Y 12010 03& 24
(4) J1EHA 1 20084 03 252 2 J|ZX&tel Bt
(5) EIBIIEFIH: 20104 038 22 2 J|=Rkate B0t
(6) S2HEOIIY @ 20084 09€ 224, 20094 03€ 20, 2009 09 22
[ Al [ Bl
4
E N Ll |
TR ——— AN !
| ] Tt
17, I — A
0 - - T "
AR B}
B —
+ | 5= e g @0 prempn
gdpTE=R L SNE SN
" m ™M ] AR =¥ | e mg
*
3.
New 2Index KH-4 615
4. (VaR: 99%, 10 )
New 2index KH-4 275
New 2Index KH-5 |
1.
(
@) ) (1-2)
ELS 0 0
ELS 3,433 3,433
3,433 3,433
2.
(1) JIZXtaH: KOSPI200 XI4, HSCEI Xl
(2) £3d 1 2008 038 31
(3) 2HJ1Y 120104 032 26
(4) J1E0HA 1 20084 3" 28 2t J| XA Bt
(5) IBIIEFIH: 20104 038 24 2 J|=Rkate B0t
(6) S2HEOIIY @ 20084 09€ 24Y, 20094 03& 252, 2009 09 23
[ Al [ Bl
g O
et @ 2 ZoF Fil g
- 50 9 Gt=tet 2ol
37.6% 2443 P &
B e 183 ‘
— T
18.8% 1213
: Ed &5
=
o . - AZA+
S .| @ A% =ot sl
- Ll F o st &
smm® m o Temmns e | 3 o)
E
3. :
4. (VaR: 99%, 10 )

New 2Index KH-5

192




New 2Index KH-6
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 11,600 11,600
11,600 11,600
2.
(1) JIZXH&F : KOSPI200 Xl 4=, HSCEI Xl 4
(2) 2raiel : 20081 048 01
(3) 21 : 2009 03 27
(4) J1EJ424 1 20081 03 28 2t J|E RO Bt
(5) HZIIZ=0t: 2000 038 252 2t J|EXH&ke| Bt
(6) B2 WILY : 2008 092 242, 2008 122 23
[ Al [ Bl
! ¢ 2O
JLTE @ 13 SO s =
so% it of2tst Aol
O cx
17 50— 1242 e ;
.—;' 175%
1215%: +— 043 -
= =
& 7508 -— iy, | plESES
) = g 1 =or s
* » AlLalsEnE 50% 23 dtet Hol
& ™ B oo e T Az l“ A=nT
3.
New 2Index KH-6 744
a. (VaR: 99%, 10 )
New 2Index KH-6 416
New 2Star KSO-5 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 689 689
689 689
2.
(1) JIZ X4 : KOSPI200 Kl 2=, S-OilE £
(2) 2l : 20081 048 01
(3) 21 12011 032 30Y
(4) J1EJ42 1 2008 03 31 2t J|ERHAO Bt
(5) HZIIZE=0F: 20111 032 28 2 I EXH&kQ| Bt
(6) Z21WILY : 2008 09 252, 20091 03 262, 2009 09 252, 20101 03 262, 2010 098 27
[ Al [ Bl
TE g
r @ 3T Zot s | | FUS
= x0= = oEEH &o|
: 30018 ;
3Fr.9% 9 ® p—
30.0% #————»—— 24J4F I
-— 2
22 5% T8I [ m/ ==
15.0% 1270 %
7.5% AN FZY M0ve-20% =5
@ a3 =or FMtoRL
1on 130 2AETIH Eg; e 2l
A
3. :
4. (VaR: 99%, 10 ) :




New 2Star POSE-1

1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 14,194 14,194
14,194 14,194

2.

(1) JIZXHA 1 POSCO ESF, SKOIUXI ESF

(2) el 120081 048 03

(3) 2HJ1Y 120104 032 30

(4) J1ZJF2 12008 032 31, 48 1Y, 22 2t J|EXHA B A& HP

(5) A1ZIIEZIL: 2010 03 242, 252, 262 2t I EXHAH It AtE=H TR

(6) Z2HEIIY : 20081 098 232, 242, 252/ 2009 032 24, 252, 262/ 2009 098 23, 24, 25

,_|
=
—

W
—

. oIS
e © za zor s -
[/ " 24N 0%. g:g SiEet Jql
H=EHS
BEK 1883 i
—=< ko
T9.0% 1233
E 65
AEER
95% *— A"
AT 1= e TG
THADETE 50% =4 oi=lc &ol
& T E s 100 A== Aasg e asas )
v
3. :
New 2Star POSE-1 1,150
4. (VaR: 99%, 10 )
New 2Star POSE-1 813
New2Star SEHY-1 |
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 4,430 4,430
4,430 4,430
2.
(1) JI=RHAE : SKOIU X 2EF, 6019 A BEF
(2) a4l @ 20084 048 03
(3) 2101 : 2010 03 302
(4) J1EOHA 120084 032 312, 48 1Y, 22 2 DI XXA BIte| MsER
(5) EBIIEFIE: 2010 038 249, 252, 269 2 J|=XHAF BILO M=H T
(6) S2HEIIY @ 2008 98 23Y, 24Y, 252/ 20094 3¥ 242, 259, 262/ 2009 98 23Y, 24Y, 252
L Al [ Bl
.
U @ 73 =o aEs P
e
W\ - 13 o o et
« 1212 .
= a5
1243
kg (1§
pE=:S )
95K - ——— 63 .
Lo T [ @ ma mor g
R = — 50 =M Sl=EEF Jol
w = = I Has AsAe
AEFR d
3. :
New2Star SEHY-1 413
4. (VaR: 99%, 10 )

New2Star SEHY-1 576




New 2Index KH-7
1.
[ )
@ 2 (1-2)
ELS 0 0 0
ELS 18,079 18,079
18,079 18,079
2.
(1) JIZ=XtAH : KOSPI200 Xl==, HSCEI Xl
(2) 234l 20084 04€ 07
(3) 2101 : 2010 04€ 022
(4) JIEJHA 1 2008 042 04 2 J|ZXHatel Bt
(5) EIBIIEFIH: 20104 038 312 2 J|=Rkate B0t
(6) S2HEIIY : 20084 09€ 30Y, 20094 04 012, 2009 098 29Y
L Al [ Bl
¢ TAUAS
TS @ 29 =9 S
50% Fd a=E Hol
g g v
L 1843 ®
*—x 4%
1243
E o=
AENS
10% -— A3 -
.;____.._._._.____fft. © 23 U OIS
agiRtEeEz | S0% £ 6 Hol
azs h Qa3
& M 7F B0 100 AN=R = .
3. :
New 2index KH-7 1,686
4. (VaR: 99%, 10 ) :
New 2Index KH-7 1,511
New w-1 |
1.
[ )
@ 2 (1-2)
ELS 0 5 -5
ELS 39,836 39,836
39,836 39,836
2.
(1) JIZ=XHAH 1 KOSPI200 Xl
(2) Z8iel 120084 042 102 fa s =14
(3) 2401 : 2009 042 09Y t
(4) J1EIHA 1 20084 042 082 2 J|ZXatel Bt
(5) EIBIIEFIL: 20094 048 07 2 JI=Rkate] B0t 0

- KOSPI200XI #=2| S&ft & 2810]
- KOSPI200XI =2 &S0l tht &Hoig

- S0 S[ES Z8] 30% =1 ASAl

3.
New W-1 677
4. (VaR: 99%, 10 ) :

0% NERNFTEEZ00)



New 2Index KH-9

P =

New 2Index KH-8 413

(VaR: 99%, 10 )

New 2Index KH-8 367

@ (2 (1-2)
ELS 0 0
ELS 8,929 8,929
8,929 8,929
2.
(1) JIZ=XtAH : KOSPI200 Xl==, HSCEI Xl
(2) 234l @ 20084 04€ 14
(3) 2101 : 2010 04& 092
(4) J1E0HA 12008 042 11 2 J|ZXatel Bt
(5) EEBIIEFI: 2010 042 072 2 D= XHAFS] Bt
(6) S2+E 1Y : 2008 108 08Y, 2009 042 082, 2009 10€ 07Y
L Al Bl
T UE @ 7 =o FAE
15 00%, ® pre -l s E.4 al=iEk Mol
. Popimpe,
%7K @ ® 1343 -
—
T7.50 1243
€.75% - Se—t——— A3
& 075 ;0 o o
New 2Index KH-9 871
(VaR: 99%, 10 )
New 2Index KH-9 776
New 2Index KH-8 |
@ (2 (1-2)
ELS 0 0
ELS 4,735 4,735
4,735 4,735
2.
(1) JIZ=XtAH : KOSPI200 XI==, HSCEI Xl
(2) a4l @ 20084 048 15
(3) 2H1Y 1 20094 048 10Y
(4) J1E0HA 120084 4" 11 2t J|EXHAS] SOt
(5) EEBIIEZFIt: 2009 048 08 2t J| = AHAS] EIt
(6) S2+E 1Y : 2008 102 08Y, 20094 01€ 07
L Al Bl
LIS 3 =0 B
Y 50 £ oiEE ®al
=32
16. I00%e—— 12432
"
—<
12.25% e——— §A3
o = -
8.150% — A2 7
o S8




New2Star SEST-5

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 1,368 1,368
1,368 1,368
2.
(1) JIEXA: AT} BES, SKHYZ BES
(2) 28l : 2008 04" 152
(3) 9101 2011 04F 13
(4) D1E0H24 1 2008 042 142 2t D|E XAt E0t
(5) ZBIIEZIL: 2011 04" 11 2 DX XA ED}
(6) S2r®ILY : 2008 102 092, 2009 042 092, 2009 10F 092, 20104 048 092, 20104 10" 11
[ Al [ Bl
0|2 .
T & 33 SO MU U=
ol SRS B A
g =T
30.0um 4 3008 ;
.—' >
31.90% e AR [
3 L -—— A
o "’/ FE=S
L 1208 _m%
Fi- 3
e AT pnee e EED
& A3 SOk sHiolols
100 130 2N==M 0% =M ol=!st 2101
oA
.
3. :
4. (VaR: 99%, 10 ) :
New2Star POHV-1 |
1.
(
@ 0] (1-2)
ELS 0 0 0
ELS 23,078 23,078
23,078 23,078
2.
(1) JIZXHA : POSCO BEF, HHERY BEX
(2) g 120084 048 17
(3) 81 : 2010 04" 132
(4) J1F0HA 1 2008 04 142 /152 /16Y
(5) ZIBIIEZI: 2010 0428 072 / 082 / 09
(6) Z2HEILY : 2008 102 07 / 08 / 092, 2009 04 072 / 08 /09, 2009 108 07 /08 / 09

rAE @ 2iF =0F FRML .
BORK A3 L0% b ol=ITE MOl
o AT
B 142 .
; H —7 %
1750% - 3
- -
: =1 ox
AN=304
8754 - ——— A8
- & 22F =0 FRM0ICE
FIal= 50% M SitEr 201
o 2= 2 Ay
& ERTE I gy .

3. :
New2Star POHV-1 2,193
4. (VaR: 99%, 10 ) :



New 2Index KH-10
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 10,134 10,134
10,134 10,134
2.
(1) J1Z Rt 1 KOSPI200XI 4, HSCEIRI %
(2) Za4el 12008 47 21
(3) BHIIY 2010 048l 162
(4) 21Z0t24 120084 428 18
(5) EBIIEZFIt: 20108 048 14Y
(6) Z2tHIIY : 2008 102 15, 2009 04" 152, 2009 108 14
[ Al B]
AU g 4ol
A% - 20A8 Sttt a1 ol
) FromET
24.3% 18A3 i
16.2% . 123 . .
ANERS
8.1% — [iv, -] o e
| EE
) am
.
L T
3.
New 2Index KH-10 885
4. (VaR: 99%, 10 )
New 2Index KH-10 705
H 4 |
1.
( )
@ 2 (1-2)
ELS 0 0 0
ELS 7,434 7,434
7,434 7,434
2.
(1) JIZ= Rt : HSCEIRI 4
(2) £8i 120084 048 28Y
(3) 2012 : 2010 042 23
(4) J1=0HA 2008 048 25Y
(5) ZBIIEZFIH: 2010 042 21
(6) Z2HTIIY 1 2008 072 222, 2008 102 222, 2009 01/ 21, 2009 048 222, 2009 072 222, 2009E 10” 21, 2010 018 20
[ Al B]
, s
@ 24 =0 ¥ | $ o1z
e E 201
Az ¢ 2082 S0% = a=tet <ol =
gz T 2182 ge 2T .
25.8% 1842 & * g 40
21.5% 1583
17ex & Y 1iz= — -
129 ¥ —— gu= / A=A
36% — [, (= H -SH%a
@& 23 Fer oSt s
3% ”—r; e * uisimmem=m | 50% =0 aferer =0l P
f=] 2%
100 108 HE=R2 -
3. :
H 4 732
4. (VaR: 99%, 10 ) :



New 2Index KH-11

1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 9,433 9,433
9,433 9,433
2.
(1) JIZXAF : KOSPI200XI 4, HSCEIXI %
(2) 2@ : 20084 042 28
(3) BHJ1Y 120104 048 222
(4) J1Z=012 20084 048 25
(5) ZIZIIZZI}: 20104 048 202
(6) Z2HEOIY : 2008 102 202, 20091 042 20, 20094 10¥ 20Y
[ Al [ Bl
p ols
R & 24 SO EUic
a1 .6% * g 50% Zub al=ta Hol
H= AT
237% & 18548 .
. . ’r—C 3La%
15.8% 12a8
SI as
r.m - ——— &a3 INETAIA
| = | @ 2a =eor srvots
al=vI= 50% = al=rst =l
& TS 8 e . MRS | gk g T
L
3. :
New 2Index KH-11 901
4. (VaR: 99%, 10 ) :
New 2Index KH-11
New 21 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 7,422 7,422
7,422 7,422
2.
(1) JIZ XA : KOSPI 200K 4
(2) el 120084 48 28Y
(3) DD : 2010 42 23
(4) JIZ2t= 1 20084 48 252
(5) AZIIEZ0F: 20104 048 21Y
(6) Z2HBOIY : 2008 078 222, 20081 10 222, 2009\ 018 212, 2009 048 222, 20094 078 222, 2009 10¥ 21, 20104 018 20
[ Al [ Bl
so1z
so1s
2z 1 a2 @ 213 =L s
S N 0% = sI2E o]
21.95% 9 2182 rigery “
s Y 1543
1551 % +- A2 — e
12.20% 1242 I
[
a15% L) / p E= B8
6.10L o ] 0%
— @ 2 SO Suvelels
ez 2 o wrmmma 407 = aFzst Mol 2=
2 2
100 107 NE=R S HIE
3. :
a. (VaR: 99%, 10 )

New 21 807



New 2Index KH-12
1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 10,177 10,177
10,177 10,177
2.
(1) J1ZRHAF 1 KOSPI 200K %=, HSCEI Xl 2=
(2) el 1 20081 048 29
(3) 2HJ1Y 120104 048 23Y
(4) 2122t 1 20084 48 252
(5) EZIIEFIt: 20108 048 21
(6) Z2HE LY 1 2008E 10" 222, 20091 048 222, 20091 10” 21
[ Al [ Bl
p =012
@ 23 et s
NE-TES] 50% Fab a=tEt F0|
bt LT
%, & 2443 = =T .
% 1ang — sz
16% 1243 E) oS
: AR
% — o e
&3 % @ 29 =0t SHH0Iat=
25 o 50% =il s 2o
IS e G TR RO
ss © 7= = |1m PR g
3.
New 2Index KH-12 967
4. (VaR: 99%, 10 ) :
New2Star HVLS-1 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 24,007 24,007
24,007 24,007
2.
(1) =R : HUHE2Y BEF, RUAY 2S5
(2) 8 120084 048 30
(3) 2H1Y 1 20101 048 23
(4) J1=0HA 1 2008 04 259, 28, 29Y
(5) ZBIIEFI: 2010 4819 &, 202, 21
(6) Z2HH LY : 22008 10/ 20,212,222, 2009 048 202,212,222, 2009 10” 192,202,211
[ Al [ Bl
- 201
TR G 243 ZOF AU
- 0% = e
39, A mhg‘;}% o =0l
% . 1843 H
| 0 v )
6% P2 b}
’ E =)
NE=M
a% -— iy, - =T
£ 1" [ @ e =ot sl
=y = =1 J— S0 E=4 al=rFEF =gl
AN - ol "D
& M B 8B 100 N==R fe = . o3
3. :
New2Star HVLS-1 2,213
4. (vaR: 99%, 10 )

New2Star HVLS-1

3,769



New 22
1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 4,061 4,061
4,061 4,061
2.
(1) J1Z Rt - KOSPI 200K %
(2) el 12008 058 06
(3) 2t : 2010 042 30
(4) 2122t 1 2008E 057 02
(5) EBZIIEZFIt: 20108 048 28Y
(6) Z2HEIIY 12008 078 302, 2008 102 292, 20091 018 28, 2009 048 282, 20094 072 292, 2009 10® 28, 2010 018 282
[ Al [ Bl
L A0ls
o @ 2= SO F e
=t GrrEr Jol
22 (0 ‘—T_ 24853 gt= a2
1995 ¢ 2im=a
1650 1iA=3
13.75% - 1543
11.00% 1243 TN =A==
825 o3
5.50% A3 @ 23 =¢b §tolal=
10% =4 at2tat Fol 2=
27 P *—— 343 gy
==X
loo 107 A=A ’
3.
New 22 473
4. (VaR: 99%, 10 ) :
H 5
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 3,267 3,267
3,267 3,267
2.
(1) JIZXH& : HSCEI XIZ=
(2) &8 120084 052 06
(3) 2H1 1 20104 04% 30
(4) J1=0HA 120084 058 02
(5) ZBIIEZFIH: 2010 042 282
(6) Z2tHIIY : 2008 077 302 , 2008 10”€ 292, 2009 018 232, 20094 04 282, 2009 078 292, 2009 10” 282, 2010 018 282
[ Al [ Bl
oz
4
@ zE SO B | f o
3000 ¢ 2182 50% Eb §I=EE =0l
26_75% P e 21 = e -
22 50T 182 .—'E e
18.75% 1582
15.00% '+ 1282 = .
1y ———— gqa / A=m
50 ¢ gm= %
P ® 243 =S¢t EHtolal=
375% >—T— IR / e =Y 50% Fit 5= Jol 2=
AZ=H a5
e p ESTES .
3. :
: :
4. (VaR: 99%, 10 ) :




New 23
1.
( )
@) ) (1-2)
ELS 0 0 0
ELS 3,212 3,212
3,212 3,212
2.
(1) D= X4 : KOSPI200 X4
(2) 232l : 20084 052 132
(3) 81 : 2010 059 07
(4) DIZ042¢ : 2008 052 09
(5) EZIIEZFIt: 20108 052 04Y
(6) E2HTIIY : 2008 08 062, 20081 112 052, 20091 027 042, 2009 052 062, 20094 082 052, 20091 117 04, 2010 022 04
[ Al [ Bl
, TS 3 TOI=
20 600% P sl E ® 23 S0 BT
10% = Gt Aol
18.005% pa ¥ b= 2= T
15.450% 182
12.875% 1502
10.300% 112
T I25% oRE
5.150% [ £
2575% mg
100 107 . .
3. :
4. (VaR: 99%, 10 ) :
H 6
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 5,292 5,292
5,292 5,292
2.
(1) JIZ=XH&F : HSCEI XI2=
(2) gl 120084 052 13Y
(3) BHJIY 120104 052 072
(4) J1=0HA 2008 058 09Y
(5) I ZJIE=Z0t: 20104 052 042
(6) Z2HWOIY : 2008 082 062, 20081 112 052, 2009 028 042, 2009 052 062

,_,
=

4
!

32 6002 F————-it—

285wy

24 150%
20.35%

w0 T Y

12225 %

8150x ¥ *

1005% “—T_

a. (VaR: 99%, 10 )
H 6

[

, 2009 08 052, 2009 118 04, 20104 023 04

B]
r 20l
@ 29 T F#YS S0n
3 oistet Hp| gH= A5
.i_._m

[Tl

NEN-

@AT S0 St 50%

ol ol Fgl Qs HS




New 2Index KH-13
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 6,823 6,823
6,823 6,823
2.
(1) J1ZRHA 1 KOSPI200XI 4, HSCEI X2
(2) ga4el 2008 052 13
(3) BHI1Y 2010 058 07
(4) J1E0H2 : 2008 052 09
(5) EZIIEZFIt: 20108 052 04Y
(6) Z2tHIIY 2008 118 05, 2009 057 062, 2009 118 04
[ Al [ Bl
A0l
pHUZ @ 7 Zer s T
0% * 2413 50% 358 SiE &l
o= A
a5 = 1842 i
! : = 2F%
EX 1¥2 £l
= T
bE> 53
6.5% . L Y ! -
..____m @ 24 =9 FRU0ICH:
NialEeRz| | 50 R oi=E Mol
azss - A= AT
TEESE N g g
3. :
4. (VaR: 99%, 10 )
New 2Index KH-13 615
New 2Index KH-14
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 2,239 2,239
2,239 2,239
2.
(1) JIZ=RHAF 1 KOSPI200XI <=, HSCEI Xl <=
(2) g 120084 058 19Y
(3) 2012 : 2010 052 14
(4) J1=0HA 2008 052 16Y
(5) ZBIIEZFIH: 2010 058 122
(6) Z2+TIIY 12008 118 122, 2009 058 13, 2009 118 11
[ Al [ Bl
Sas
s g OIS
S 22 =i e
= ne
1545% 3
— mew
10.30%
£ 1 =
NERS
5.15% -— - -
e - | = @ z2a sorsrroas
- B
& |MES 10 g
3. :
New 2Index KH-14
4. (vaR: 99%, 10 )

New 2Index

KH-14

212




New 24

, 2010 02& 102

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 2,659 2,659
2,659 2,659
2.
(1) JIZ Rt : KOSPI200KI 4
(2) a2l : 20084 052 192
(3) 8012 : 20101 052 14
(4) DIZ042¢ 2008 052 16
(5) EZIIEFIt: 20104 05€ 12¢
(6) E2HTILY : 2008 082 122, 20081 112 122, 20091 027 11, 20094 052 132, 2009 082 122,20094 112 112, 2010 028 10
[ Al [ Bl
r FOUE ¢ oIz
20 600% 2403 @ 23
10T =
18.055% 2143 ot A
5. 450% i3
12.875% 1583
- .
T0.300% 1243 TR
T IS5 sA3
T ———
5.150% (5 L] P fon Sk SOl B
Z575% aga i e
e NEAE
3.
New 24 313
4. (VaR: 99%, 10 )
New 24 312
H 7
1.
( )
2 2 (1-2)
ELS 0 0 0
ELS 2,363 2,363
2,363 2,363
2.
(1) JI=XHAE : HSCEI X%
(2) g 120084 058 19Y
(3) BHJIY 120104 052 142
(4) J1=0HA 2008 052 16Y
(5) A1BIIEF0: 20104 052 12
(6) Z2rE LY : 2008 08 122, 2008 117 122, 20094 022 112, 2009 057 132, 2009 08 122, 2009 117 11
[ Al [ Bl
o
I @ o=t sk | | e
MR ¢ —— ZqR3 52 2ol gi= HS
gy T 2143
22 5% T3
18%% THER
15.00% L TZAa
nzask f—F—— gz
U ¥ &a=a
375% '-—T— ma
fos  Iom pIESTES
3 :
: :
4. (VaR: 99%, 10 )
H 7 237
New w-2
1.
( )
@ 2 (1-2)
ELS 0 0 0
ELS 29,197 29,197
29,197 29,197
2.
(1) JIZRHA: KOSPI200 X4



lis
o

no

1 2008E 05& 202

(o) &y
(3) 2H1Y 1 20094 05% 18
(4) J1=0HA 2008 052 19Y
(5) 2ZIIEFI}: 20094 058 14
G0 B (7))
* 2 e
e
AJSF
s
i % AENFSEEW
3. :
New w-2 319

4. (VaR: 99%, 10 ) :



New 2Star POSE-2
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 15,829 15,829
15,829 15,829
2.
(1) JI=XRtA . SKOIUXI 2S5, POSCO EEF
(2) £34d 1 2008 058 23
(3) 2HJ1Y 120104 052 19Y
(4) J1Z=0t=2 12008 05€ 20Y, 21Y, 22Y
(5) ZZIIEF0: 2010 058 13, 144, 17
(6) S2HEOIIY @ 20084 112 13Y, 14, 172 /20094 05€ 13Y, 14, 152 /2009 1€ 13Y, 16Y, 17
[ Al [ Bl
- e
=
AL 2403 @ 23 SO Frs
s0% = alter Mol
s=uT
A —— 1
Q—': %
7% — 178
g =
pE=> 1
o A L il P, F: ]
T | @ 23 =m mcom=
a =% sz =
e d
3. :
New 2Star POSE-2 1,385
4. (VaR: 99%, 10 ) :
New 2Star POSE-2 1,230
New 2index KH-15
1.
(
1) (2 (1-2)
ELS 0 0 0
ELS 5,984 5,984
5,984 5,984
2. DMMAE AHelol D2 2| &2 x
(1) JIZXtaE: KOSPI200KI 4=, HSCEI Xl
(2) graed 12008 058 26
(3) 2HJ1Y : 2011 05€ 20
(4) JIZ2t= 12008 05€ 23
(5) ZIBIIEFIH: 20114 05¢ 18Y
(6) S2HEIIY 12008 118 19, 2009 052 20, 2009 11€ 182, 2010 052 18, 2010 118 18Y
[ Al [ Bl
e
o 368 @ 34 Zor shaw TS
a SOL Fal oL Mol
oh=3Aas
I5% = 33042
28% -————— 2sRj3A — p—
21% D e ———"_ ¥, ] = =
A=Al
A% -— iz:ma i
R it @ 3% S0 Ftolcl
™% — 1 A3 ALsTE0= 50% Eit af=et ol
|asa | TR oo
3
k=3 3 00
3.
New 2Index KH-15 537
4. (VaR: 99%, 10 )

New 2Index

KH-15

518



H 8
1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 6,580 6,580
6,580 6,580
2. DHMAE JHeHOIHE )] & E
(1) JIZ=XHAE : HSCEI X%
(2) ga4el 2008 052 26
(3) 2HJ1Y 120104 058 20
(4) 21%5t24 1 20084 057 23Y
(5) EZIIE3FIt: 20104 052 18Y
(6) Z2tHIIY : 2008 08 202, 2008 118 192, 2009 02% 182, 2009 057 202, 2009 08% 192, 2009 118 182, 2010 02& 18
[ Al [ B]
oI
1 k ¢ol.§
@ 2'F T B Son
32% 24743 =3 ol=245t Mol gi= AP
o8% 213 H
24% 18R - 1%
20% 152
162 1272 -
A=A
12% ¥ gm=
%
& L2 @AT =9 FU0RIS S0
4% ma ST 2 SiEtet Mol Q= A9
oo 1os pIE P i
3. :
: :
4. (VaR: 99%, 10 ) :
~ :
New Ww-3
1.
( = )
(1) @) (1-2)
ELS 0 0 0
ELS 20,460 20,460
20,460 20,460
2. DHMAE JHHOIHE )] 22X
(1) JIZ=RHAF © KOSPI200K| 2
(2) £8i 120084 062 02
(3) 2HJ1Y 1 20094 058 29Y
(4) J1=0HA 2008 052 30Y
(5) EBZIIE3IF: 2009 058 27
ALAE ()
EE T
-
= W NEAISEE
3. :
4. (VaR: 99%, 10 )
New w-3 188



1.
( : )
@ (&) @1-2)
ELS 0 0 0
ELS 12,226 12,226
12,226 12,226

2. DMEAS HeoME 2] &7 =

JIZ=XHak o HSCEl Xl ==

L 120084 06 022

ol 120104 053 28¢Y

JIEJHA 120084 053 23Y

(5) ZEIIEFIt: 2008 052 302

(6) S2HEIIY 120084 08" 272,2008E 11" 262,2009E 028 252,2009% 057 272,2009E 082 26,2009 11€ 252,2010E 02€ 24

[ Al [ B]
Sz
o =
@ 2% ZOo BUg n0x Al
32% 24E ETREE E R
28% 1M
oax TeMe 1%
20% 15
16% T 12 = o
. =N+
12% ang
ox - -ET%
i o= d @23 =01 SRS S0%
% “—r_ sHs /‘ TaatrEm= 3t ofclst Ho| U= BT
BIsA
oo Lo% pIEF RS .
3. :
H 9 1,072
4. (VaR: 99%, 10 ) :
H ° 1,141
New 2Star KSO-6
1.
( = )
1) (2) (1-2)
ELS 0 0 0
ELS 1,472 1,472
1,472 1,472
2. IMHAE HeolE 2| &3 x
(1) JIZ X4 © KOSPI200KI % , S-0il 2EF
(2) el : 20081 06F 02
(3) 201 120114 058 27Y
(4) 122424 : 20081 058 30
(5) EBIIEFIt: 20118 058 25Y
(6) Z21WILY : 20081 112 26,2009 058 272,2009% 118 252,20104 058 262,20101 118 25
[ Al [ Bl
o=
.
- FHAY @ 39 FoF St o=
28.50% 20% =9 si22E Rol
73.75% ¢——— J0A3 se=as
19.00% ¢———— 20438 — 2%
14.95% e— o 1349
950 & 12A3 T pzuasa @ - nE==
17— iy @ AT = FHORLS
200 =34 al2d Aol
o= mo
100 P E=S | .

3. :
New 2Star ko[ 34

a. (VaR: 99%, 10 ) :
New 2Star KSO-6



(VaR: 99%, 10 ) :
mvis2[ 462]

New 2Star

New 2Star SEHY-2
1.
[ )
1) 2 (1-2)
ELS 0 0 0
ELS 20,326 20,326
20,326 20,326
2. IMYAE HOME 2] £+ X
(1) JIZXtaE: BIOIYA BSF, SK UK 2SF
(2) el : 20084 68 04
(3) 2HJ1 : 2010 59 28Y
(4) 212t 12008 58 30, 68 022, 6& 03
(5) EIBIIEZFI1: 20104 058 24,25,26Y
(6) S2HEIIY 12008 118 24,25,262 / 20091 58 25,26,272 / 20094 118 23,24,25Y
[ Al [ Bl
. SO
> @z ST Fh e
Yo T 402 S0% =4 a=E Hal
. g=ng
P 1542 P
. — 34 2%
1716 A2
=1
S5 - —— AP
S WBE W hw / .
3. :
New 2Star SEHY-2 1,696
4. (VaR: 99%, 10 ) :
New 2Star SEHY-2 1,562
New 2Star HVLS-2
1.
( )
1) 2 (1-2)
ELS 0 0 0
ELS 4,741 4,741
4,741 4,741
2. IMEAE HeOME 2] £+ X
(N JI=XA: SEUHE3Y 2EF, RULE BEF
(2) ereed 12008 068 03
(3) BHJ1Y : 2010 05€ 28Y
(4) 212t 12008 05& 30, 2008 062 02Y
(5) ZEIBIIEZFI1: 20104 058 25, 2010 058 26
(6) Z2tH LY : 2008 087 262, 20081 082 272/2008H 118 252, 2008 118 262/20094 022 242, 2009 02& 252/ 2009 05& 262, 2009
2009 08" 252, 2009 08& 262/2009E 118 24, 20094 11& 252/2010H 028 23, 2010E 028 242/2010H 05 25Y, 20104 C
[ Al [ Bl
s
“ @ 27 =9 oS i
Zm e 2018 0%, =4 skt Mol
O o
2058 S S4B e -
IR S =— 198 (-"’—Z IEVa
Tibx &% — 1543
110y b 17
5k —F— oS
70% o  oNZ
i5% S——————a— 38
= oo 1@ gz
3. :
4.



New 2Iindex KH-16
1.
C = )
@ (2 (1-2)
ELS 0 0 0
ELS 4,600 4,600
4,600 4,600
2 IFAHAME HHOME 2| 27X
(1) JIZXH&F © KOSPI200 XI4, HSCEI X4
(2) £gid 12008 062 09Y
(3) 81 : 20101 06" 042
(4) J1=HA 2008 06" 05Y
(5) ZIBIIEZ0}: 20104 062 012
(6) Z2rEIIY : 2008 128 022, 2009 068 022, 20094 128 022
[ Al [ Bl
FoU= . rom
t @ 2'F =O Fc
of A%, & 2483 50% =8 of=2E =o|
o=
| - e 1323 H
— 24.4%
122% 2R3
b1 4 =
pE= B
1% - iv. -}
- _____._._._.__j!_s_'ﬁ._. & AF =0 sHEItHS
AlSsEI=ETIE e 50% = wW=E &0l
a2=n | -z
s g
3. :
4. (VaR: 99%, 10 ) :
New 2index k-6 362]
H 10
1.
C = )
@ (2 (1-2)
ELS 0 0 0
ELS 6,484 6,484
6,484 6,484
2 IFAHAME HHOME 2| &7 X
(1) JIZXH&F © HSCEI Kl
(2) £gi 120084 062 09Y
(3) 81 : 20101 06" 042
(4) J1Z=Jt21 : 20081 06F 052
(5) ZIBIIEZ0}: 20104 062 012
(6) Z2rE LY : 2008 09 022, 2008 128 022, 20091 03 022, 2009 062 022, 20091 098 022, 2009 128 022, 20104 03 02
[ Al [ Bl
So1=
.
ZME T+ M@ © 23 = ame som | | o
= 52 g Ao
25 — o= =4 pltet Mol g B
24.30% 1842 — 1w
2075% 1548
———————————
16200 1298 = o
_—
1Z158 $ ¢ g3 HNER
310 T —— ) e
- a1 e @73 Zor slOjels ST
£.05E l—ri oS /’ Taperans = oISt Fg| 2= AT
) azsa
3
e A=RE




New 2Index KH-17

1.
C = )
[€D) (2) (1-2)
ELS 0 0 0
ELS 2,977 2,977
2,977 2,977
2. DHMAE HelolE 2] &3
(1) JIZRHAH: KOSPI200 XI<, HSCEI Xl %
(2) 8l 120084 062 11
(3) 2H1 : 20104 06% 08
(4) J1=0HA 2008 06 10Y
(5) 2ZIIEFI: 20104 068 04
(6) Z2HHIIY : 2008 097 042, 20094 128 042, 2008 03F 042, 2009 062 042, 2009 098 042, 20091 128 04, 2010 03 04
[ Al [ Bl
ol
op— zamz @2u = FY e oo
507 =4 ol2tE 2l
23.05%, 21z -
28 50 [L:v B3
25.79% a2 ._‘; ey
o000 - ——— 123
ER m
14.25% — OB JI%— #
°.50% — | &Nz
- | o £ % e =ot stoleis
WEERELD 50% 4 Gi=tel &0
3 3 ) »s ™ o f== =] Q=T
3
3. :
New 2Index KH-17 ﬁ
4. (VaR: 99%, 10 ) :
New 2index ki-17[ 268]
New 2Star HVLS-3
1.
C = )
[€D) (2 (1-2)
ELS 0 0 0
ELS 1,221 1,221
1,221 1,221
2. DHMAE HelolE 2] &3
(1) JI=RAH: RUAE BEF, 8#UESY BESF
(2) gl 120084 062 13
(3) 2t1 1 20104 06" 10
(4) J1=0HA 1 2008 06 11 / 12Y
(5) 2IZIIEFIL: 2010 062 072 / 08Y
(6) Z2tHIIY : 2008 097 052 / 082, 20081 128 052 / 082, 2009 038 052 / 06,

2009 06& 052 / 082, 2009 09& 072 / 082, 2009¢ 122 072 / 08, 2010 03& 052 / 08

[ Al [ Bl

4.0
A
= e =]
-— @ 249 o Hig =
25000% _T_ i 8, = — e
2 BHL S — B =T
180 % — 1883 x -
— 0 |2
LT . e E— 1502
12500% 1282
EET- Mg [ E: ] A=
G250% * 5, =
@ A% T S
FNBHL E———"— D 0% =0t al=E =Hol
on 33
E) 100 303 A=z
3. :
New 2Star HVLS-3
a. (VaR: 99%, 10 ) :

New 2Star HvLS-3



New 2Iindex KH-18
1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 3,648 3,648
3,648 3,648
2. IMYAE HOME 2] £+ X
(1) JIZXH&H : KOSPI200XI 4=, HSCEI X%
(2) el : 20084 68 16
(3) 2H1 120114 06" 10
(4) J1=0HA 2008 6” 13Y
(5) EBIIEFI: 2011 068 08
(6) Z2HEIIY 2008 128 10, 2009 06F 102, 2009 122 09, 2010 06" 092, 20104 128 08
[ Al [ Bl
Fag
@ 33 =0 s I 4018
46 5% M 50% % ofrst Aol =
g=AT
38 TN - oM
T 0% -— omam — T
23.75% — e 1EMR = =
HER+
19 50 — 1ZNE . p—
N Nl @ 33 SO SIS
) P 50% Fa} ol Aol
< — | om negrmsl e | GRS
N
= b B 8 zme
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-18 327
H 11
1.
( = )
@ (2) (1-2)
ELS 0 0 0
ELS 7,188 7,188
7,188 7,188

o
=
0z
0z
il

HeHOIMHE .| &ARE
: HSCEI XI==

120084 6 162
12010 06 11
120084 6 132

Jb 12010 06& 092

b

o
0 >
A [

P
1S OM MY 02 B

08 M e
Y

|
N

ne 4

O

[ Al [

2003
2182
L1 =)
L
282
2 b=
7,
g

288k

24 150%

20670%
wes0s T

- -
Z235% 4

gooon

1 15% “—H

JNEN

B]

@ 23 Z0 S S0
=34 5t 20l gl 3

—

B
i

! 12008 09 102, 2008 12 10, 20094 03& 10, 2009 06& 102, 2009 09 092, 2009 12& 09, 20104 03& 10

e

ANER=

-

@23 S0 Stejels 50

it ol Mol = BT




New 25
1.
C = )
@ (2 (1-2)
ELS 0 0 0
ELS 5,743 5,743
5,743 5,743
2. DHMAE HelolE 2] &3
(1) JIZXH&H : KOSPI200KI 4=
(2) el : 20084 68 16
(3) 2H1 1 20104 06 11
(4) 210t 1 20084 62 132
(5) ZIBIIEFIH: 20104 06" 09Y
(6) Z2tHIIY : 2008 097 102, 20084 128 102, 2009 037 10, 2009 062 102, 2009 092 092!, 20091 128 09
[ Al [ Bl
s P Sols
ZF>00L 8 4$_ 240
1gme T zim=a
1Geox ¢ 1843
1IE/mL Y I5A3 15
11 00% 1283 o
&o5x o ANEA+
. AT
Rkt A @ 7291 =9 sl
oTEY ——————&————— g S I S RN T
E-23
100 1o = *
3.
New 25 673
4. (VaR: 99%, 10 )
New 25 674
New w-4
1.
( = )
@ (2) (1-2)
ELS 0 0 0
ELS 17,583 17,583
17,583 17,583

o
=
0z
0z
il

HeHOIMHE .| &ARE
: KOSPI200 XI==
120084 062 18

1 2009¢ 06F 122
120084 06 17

Jb 1 2009E 06 122

b

(LS}
e >
[

55883
o n

O A 2 02 ot
ne

pr v

P Y
I

[N

re
4

AE %)

BEE 110x

27.5%

AzzE
e

5%, N=ATSAED)
w-4 216

(VaR: 99%, 10 )

W-4 152

, 2010 03& 102



New 2Star HVSO-1

1.
[ )
1) (2) (1-2)
ELS 0 0 0
ELS 4,882 4,882
4,882 4,882
2. IMYAE HOME 2] £+ X
(1) JI=XHAH: SEUHEBY EEF, S-0il BEEF
(2) eraed 12008 068 18Y
(3) 2tJ1ed 20114 06€ 162
(4) J1Z=3H2 1 20084 6" 17
(5) ZIBIIEFIH: 20114 068 14
(6) %agj}cﬂ 120084 128 122, 2009 06€ 122, 2009 128 142, 2010 06& 14, 2010 128 14Y
[ Al [ Bl
SO _
e © 3a zo pus | | HUB
« ImA3 20% =4 o=ta 2ol
A3.50% = AT
—l 1%
23.00% $p— 24832
21.75% $—— 18AF
18 1
11.50% ¢—-——— 243 TE%EE—?I——? EE=2 )
@ 3 ZH SHolel=
. —
f2s ena 20% = of2ia Mol
A=A
100 A=TTH ]
3. :
New 2Star HVSO-1 124
4. (VaR: 99%, 10 )
New 2Star HVSO-1 145
New 2Star GSLC-1
1.
( = )
1) (2) (1-2)
ELS 0 0 0
ELS 1,439 1,439
1,439 1,439
2. DMHAS Hefolme 2] &2d3=x
(1) JIZ=XHe: LGSHS BEF, GSUME BEF
(2) ¢34l @ 200806219
(3) 2H1Y 1201006815
(4) J1Z=0t2 1 2008062162, 2008062172 L 2008H06& 18 I ZXHALS] IO At=EH 7
(5) EZIIEFIt: 2010506209, 2010506210 & 20101—4065110' JlxIMu Sote M=EP
(6) S2HEOIIY @ 200812209 ,2008H 12210 ,2008H 12&112/2009= 062092 ,2009= 062 10,2009 062 112/2009E 122092 ,2009 12210L,20C
[ Al [ Bl
yFUE g O|=
Mx Lo [F3 @ 2T ZoF FMc
50% =i al<Ist A0
nE Ay
3% L 1342
._t- 5%
2% Zhz
s ()
M . N ANEZIH
e | B o a3 mor s
fzmra v | BOR E b=t o)
- o
& m 7= 90 g == agaex I = Ay
3. :
New 2Star GsLc-1
4. (VaR: 99%, 10 )

New 2Star estca[ 245



1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 5,686 5,686
5,686 5,686
2. IHAHATE HHOGE 8] &APE
(1) JIZ=XH&F : HSCEI X2
(2) &gl 120084 6 23
(3) BHJ1Y 120104 6 18
(4) J1=0HA 2008 6" 20Y
(5) A1BIIEF0: 20104 62 162
(6) Z2HHOIY : 2008 92 172, 20081 128 172, 2009 38 172 ,2009E 62 17, 2009 9% 162 2009 128 162, 2010E 3 17
[ Al [ B]
S0z
I 2oz
@ 23 =0 #MS 50x
—_—
33A00% ¢ N3 it olerat el 2= AT
sgomR T+ 2IA= ;
25,050% 1943 — 1%
20875% 1583
wBooL T 1243 - .
. ) NEAS
1255% a3
_—
8950z ¢ o £613 S0t FIOPIE 5o
s «—T— ma | =24 sietet mo| Q= 2
oo los AEA:
3. :
H 12
4. (VaR: 99%, 10 ) :
H 2 [ asg]
New 2Star HVS0-3
1.
( )
1) (2) (1-2)
ELS 0 0 0
ELS 2,668 2,668
2,668 2,668
2. IMHAE HeolE 2| &3 x
(1) JIXEXA: EUHSEBY 2S5, S-0il 2SF
(2) 23 : 20084 062 252
(3) 2HJ1Y 120114 068 23Y
(4) J1E0424 1 20084 062 242
(5) EBIIEFI: 2011 068 21
(6) Z2HTIIY : 2008 122 192, 20094 062 192, 20094 127 21, 20104 062 212, 20104 122 212
[ Al [ Bl
EXT)
»
N .
aasow T AR @ 3 = mme | | FOE
- 20% =9l a5l M
6.5 S————— JOME 205 *a al= & 2ol
ner =w
29 00— AT "
—ii 2%
2T ———————— 4R
50K (o
__ = 1 .
T2 e e Tﬂﬁ!ﬁ:ﬁ‘kv AEE
© 13 = FToRIT
20% =8 al=E =ol
100 pIE=S | b1 3
¥

3. :
New 25tar wsos  66]

4. (VaR: 99%, 10 ) :
New 2Star wso-3[ g6l

ol
=



New 2Star SELP-1
1.
(
1) (2) (1-2)
ELS 0 0 0
ELS 26,388 26,388
26,388 26,388
2. MM AE e 21 & '—T‘.’F_
(1) JIZ=RtA: LGOIAEY0l EEF, SKHUX BEF
(2) ereed 12008 068 27
(3) 2tJ1 20104 06" 23Y
(4) J1E0HA 120084 06F 242 /252 /262 JIEIIA 2FH YO J|EXHah 24210 Bt ASHTA
(5) ZIBIIEFIH: 20104 068 172 /182 /2 o UUIMJ}"'OI PIESRS] ’—.’—.‘9\ SOt d=ED
(6) %j._‘gj}c" 12008 128 172 / 18Y /192, 2009 06& 172 /18 / 19Y, 2009 12&€ 172 /18Y¥ /21
L Al [ Bl
U= ]
2% TP E
§1.40% * 213 o ENLESS
; : =S
L 1313
— ILA%
15.70% | 1213
: E ar
M=
7.859% — A3
e L TEE [zt mor anopye
L= — 502 =4 &=lEt Hel
- = E==r=-1 - ST
g N =T o I A==t .
3. :
New 2Star SELP-1 1,909
4. (VaR: 99%, 10 ) :
New 2Star setp-1[  3.546]
New 26
1.
(
1) (2) (1-2)
ELS 0 0 0
ELS 11,750 11,750
11,750 11,750
2. IMYAE o E 9] &ARx
(1) 1= Xk&E: KOSPI 200K %=
(2) 234l @ 20084 06€ 30
(3) 2HJ1Y : 2010068 252
(4) J1EHA 1 20084 068 27
(5) ZIBIIEFIt: 20104 068 232
(6) S2HEIIY 2008 098 24, 20084 128 232, 2009 038 24Y, 20094 06 242, 2009 098 23Y, 20094 12€ 222, 2010 038 24Y
L Al [ Bl
, o=
o=
22 00 l—T— 2983
oz ———e—— avea LA
iesex T T 1843 B A .
& =
BT5% =R -— 1
TELOU® e b=
8255 T E lm-/ A=A
5.50% 53] b= D%
L = & 2% o sHNOI2lS
amx sz TR sierESS a0x £ si=rel Zo| 2=
1UAE ITH) [——Y =1 215
3. :
New 26 1,147
4. (VaR: 99%, 10 ) :
New 26 1,105




1.
C = )
[€D) (2) (1-2)
ELS 0 0 0
ELS 1,935 1,935
1,935 1,935
2. DHMAE JHHOIHE e 22X
(1) JIZRH&H: HSCEI XI2=
(2) £8d 120084 062 30
(3) 2012 : 2010 062 25
(4) J1=0HA 2008 06€ 27Y
(5) EBIIEFIF: 2010 062 23
(6) Z2tHIIY : 2008 097 242, 20081 128 232, 2009 03F 242, 2009 06 242, 2009 098 232, 20091 128 22, 2010 032 242
[ Al [ Bl
EXTES
I torom
. @ 2'F U s 5%
oWE 1 MA= 3} Bltet A0 g A ‘
26.79% - —————— 1R
22.50% 168 -— I

18.75% 158:F [
150 T 1= P o
A=A
1.5 hal ol
o %
50 ¢ o=
3.75% "—T— A FEFEENE T[T R oiE Hol 2 Y
AL

4. (VaR: 99%, 10 ) :

New 2Star HVSO-2
1.
( = )
(@] 2 1-2)
ELS 0 0 0
ELS 4,579 4,579
4,579 4,579
2. DMHASE Hefole 2] &2d3=x
(1) JIX=XA: BEUHEBY 2SF, S-0il 2SF
(2) ga4el 12008 072 01
(3) 2HJ1Y 20114 062 29Y
(4) 21%5t24 1 20084 06" 30
(5) EBIIEFI: 2011E 068 27Y
(6) Z2HEIIY : 2008 128 242, 2009 06" 252, 2009 128 242, 2010 06" 252, 2010 128 27
[ Al [ Bl
01
&~
4350% ;M @ 3 =or mag | | uS
o =l aEtst "ol
36.26% $—— 30743 g
o ;
29.00% ¢ 2443 — 2%
21.75% $—— gl
L N (A e —— 2 1m
1292 [omuzes @ FIE=S"
7.25% ———————— gz @ 33 =l soiREE
20m = of2Eh ®e|
Heng
100 2IEZ .
3. :
New 2Star HVSO-2 109
4. (VaR: 99%, 10 ) :

New 2Star HvS0-2



New 27
1.
(
[€D) (2) (1-2)
ELS 0 0 0
ELS 3,758 3,758
3,758 3,758
2. DFMAE JSHOIME 2] &A=
(1) JIZXHAE 1 KOSPI 200KI2
(2) graed 12008 078 07
(3) 201 : 2010 072 02¥
(4) J1=0HA 2008 07€ 04Y
(5) EBIIEFIF: 2010 062 302
(6) Z2HEIIY : 2008E 097 30, 2008 12 302, 2009 048 01, 2009 072 012, 2009 098 292, 2009 128 29, 2010 03& 31
[ Al [ Bl
$01=
p Z1=
21.000% l—T— Pls = @ AL = EUIC
£0m =i al=tE Hol
1B83m% $——*—— 2= s
[E% .71 2 e — 2 E
-
131552 ¢ 1543 E i
10.500% 1243 [ o
=R
TH8H% o3
A
5250% i3 @ 29 =0 Solilc
THsiermoes |77 7| 407 =k alErEt Ao| 2=
267% $————>——— M= L o
-
oo 107 =R
3.
New 27
4 (VaR: 99%, 10 )
New 27
H 14
1.
(
Q) (2) (1-2)
ELS 0 0 0
ELS 842 842
842 842

3

o
=
0z
0
il

HeHOIMHE .| &ARE

(1) JIEXA : HSCEIXI &
(2) a4l : 2008 072 072
(3) 2HJ1Y 120104 078 02
(4) DIZ042¢ 2008 072 04
(5) EBZIIEZFIt: 20104 06" 30
(6) Z2+m
[ Al
S8
29000 ¢ NS
g/ % 21%3
21.790% 143
18,15 1543
(LL ), T S S—— ) -]
1wgsr & g3
TR T &7
I65% "—H na
100 108

NEAS

4. (VaR: 99%, 10 ) :

el : 2008 098 302, 20084 122 302, 2009 04& 01<,

[

B]

@ 23 = sfT sz
=4 olEt Aol @i= AT

—

20094 072 01, 20094 09& 292, 2009 12& 292, 2010 03& 312

%

p o

@24 =0 sitholZl s 50%
=4 Sl ®a) 28 2T




New 2Star NH-5
1.
@ 2 (1-2)
ELS 0 0 0
ELS 5,463 5,463
5,463 5,463
2.
(1) JIZ=XHAF 2 NIKKEI225 Rl %, 8288 B3
(2) weiel 120074 88 292
(3) 201 120104 8E 26Y
(4) 21t 1 20074 08" 27 JIE= XAt Ft
(5) EBIIEZFIt: 2010 08K 242 J|EXHaH Bt
(6) Z2HEIIY 1 2008 028 222, 20081 082 222, 20091 028 24, 2009 082 242, 2010 028 23
36.6% 36 3
40%
30.5% 30 —
24.4% 24 O—'O 21%
18.3% 18 60 80
12.2% 12 123
40%
6.1% 6 —
80 85 90 100
3.
New 2Star NH-5 427
4. (vaR: 99%, 10 )
New 2Star NH-5 763




New 31
1.
(1) (2) (1-2)
ELS 0 0 0
ELS 3,324 3,324
3,324 3,324
2. IMHASE Helofl e 28D &A1 X
(1) JI=XHAE : HSCEI X%
(2) &8 1 20084 05 262
(3) 2D1Y 20104 05€ 20
(4) J1E=01A2 1 20084 058 232
(5) ZZJIZFIH: 20104 052 182
(6) S2tHItY : 20084 08& 202, 2008 11& 192, 2009 02€ 182, 20094 05€ 202, 2009 08€ 192, 20094 11€ 182, 2010 02€ 18Y
[ Al [ B]
& S
S0l 19 EN SHC
W ok SEE
13.500% 1288 = =2
10,125% o |  oWs r | s
6. 750% —1 em= _ _
- HERS
3375% . 4 amsm |
o @ 1 S FAiRS
" 06 sEE S
- =T =T
as o0 %= LD W ER S 4
3. :
a. (VaR: 99%, 10 ) :
New a1
New 2Star LS-2
1.
(1) (2 (1-2)
ELS 0 0 0
ELS 4,190 4,190
4,190 4,190
2. MMM AE DeiolE 2| &=
(1) JIZXAL . LGEX BEF, M43 2S5
(2) &8 : 2008H08E07L
(3) 91 : 200908205
(4) J1=012 200808206
(5) 21130t : 20090803
(6) S2+H It : 20084 118 03, 2009 022 032, 2009 048 30
[ Al
A NE
Eat
19, 00% 12M=
14.25% £ 9
M | -
9, S0nE B3 - o
4
AZEFm
4. 5% » S | e
o B ag-nﬂ IMEEN
= A0 s 0f2
1 L e e Rl T
75 80 85 90 100 I |
3. :
4, (VaR: 99%, 10 ) :




New 2Star KESE-2

1.
= )
(1) (2) (1-2)
ELS 0 0 0
ELS 8,067 8,067
8,067 8,067
2. IMHASE Helofl e 28D &A1 X
(1) JIZXAE: MALEET ESF, Q82 EEF
(2) Zaie 20084 082 05
(3) 211 20104 078 30
(4) J1E012 1 2008H 07€ 312, 08 01, 04Y B9 M=HP
(5) ZIBIIEFI1: 20104 072 26, 272, 282 SIS At=EH R
(6) S2tHIIY : 20094 01/ 22,23,282/2009H 07€ 24,27,282 /2010 01€ 25,26,272 SIS A=EH R
[ Al [ Bl
(] 5 I
ptos RTINS
30.0% 24042
22 5% 18 )
N
15.0% iz
A&
7.5% 61 =
=0 = = [ LT La
780 75 84 85 168 == i
3. :
4, (VaR: 99%, 10 ) :
New 32
1.
[ G )
(1) (2 (1-2)
ELS 0 0 0
ELS 2,884 2,884
2,884 2,884

3

nN
E
0z
0>
Ot

Hefol e e &A1=

(1) JIZ=Xk&E 0 KOSPI200 K| 4=
(2) 2rai 120084 08€ 04Y
(3) 2J1Y 120104 07€ 30Y
(4) J1FEJ1A 1 2008 08€ 01
(5) ZIZIIEFIt: 20104 078 28Y
(6) S2HEIIY @ 2008 108 292, 2009 01€ 282, 2009 04 28, 2009 07€ 29, 2009 108 282, 2010 01€ 27, 2010 048 28Y
L Al [ Bl
g FTHE g TOU=E
22 4% cAMA @ 29 TP At e
0% =M Gi=+E- =o|
196% Ziua [oT =
16.8% 18213
14.0%, 15213
112% 12213
HNEAS
8.14% fe ) b=
565% 6A @ 23 ZoF stolck=
3l 5l=rst =g o=
2.a% ans ;_S_%."_ At a0l
.
140 197 =R
3. :
New a2
4. (VaR: 99%, 10 ) :

New %2



New 2Index KH-20
1.
(
@ @ 1-2)
ELS 0 0 0
ELS 5.864 5.864
5,864 5,864
2 DHAE JH0ITE 8] 297X
(1) JIEXHA : KOSPI200XI %, HSCEIXI 4=
(2) Zaie 20084 082 04
(3) 211 2009 078 31
(4) 2120+ 1 20084 08 01Y
(5) A ZIIEF0} 1 20098 078 292
(6) Z2HOIY : 20081 118 262, 2009 038 27Y
[ Al [ Bl
s
. ®id 50 gmg 4o
4% =9 orztet ol
a-FQ
14.75% 128
——(—— 14259
9 _50% ¥ gME
N PIES TS
4755 v A=
LT [ @ 1 =o stvtolee
AnamEna| ., |9% 2% oietet 2ol
T 8= o1 T ~ 4z 239
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-20
New 2Star HVSO-6
1.
(
) @ -2
ELS 0 0 0
ELS 2,647 2.647
2,647 2,647
2. MMAS HeloliE el &3 =
() IET: HHEZY 23, S-0Il 2EF
(2) gae : 20084 82 12
(3) 1Y : 20114 078 292
(4) JIEJ124 $ 20081 072 31
(5) HZJIZEF0}: 201149 072 27
(6) ZABWOIY : 20095 012 28, 20098 078 282, 20104 01 272, 20104 07 282, 201115 018 26
[ Al [ Bl
sol=
F 3 re
45 0% @ 36T} R M3 SoF ST 20% A=
=7 ol=tat =0l g
37.5% —m—o _ 3002 a2
0.0 e— s qp_*J 3100
225% e——————— [gpm
15.0% ¢——————— (o942 T o oo P E=S!
ATwEs
1.5% $— = @3 Sor ol
20% xaF oteta =o|
A=He
1606 JN=F ]
3.
New 2Star HVSO-6
4. (VaR: 99%, 10 ) :




H 16 ]
1.
@ (2 (1-2)
ELS 0 0 0
ELS 25,751 25,751
25,751 25,751
2. THHAE HHOIE 2] 2247 X
(1) JIZ=XkAF 0 HSCEI X%
(2) el : 20084 78 31
(3) BHI1Y : 20094 78 29Y
(4) 21E042 20084 78 30
(5) a’cJ:;J\%TJr 20094 78 27
(6) 2L : 20084 112 262, 20091 03 26
[ Al [ Bl
S0 E
i [l it &
20001 124
13,31y aHE o
- =
& HT . &HE =
- e = g B8 [IE
AP //' A | - - '
FEEE | ™
*
3. :
H 16 2,357
4. (VaR 99%, 10 ) :
i
New 30 ]
1.
@ (2 (1-2)
ELS 0 0 0
ELS 3,300 3,300
3,300 3,300
2. HEAE HHOIE 2] 2297 X
(1) JI=XH&H 1 KOSPI 200K 4
(2) 2@ 120084 078 28
(3) @01 12010 07 23
(4) J1Z=J12 : 20084 072 25
(5) Z1ZJI1Z=30t: 20104 07€ 21
(6) Z2rEOLY : 2008 102 222, 2009 018 212, 20094 04 222, 2009 072 222, 2009 102 212, 20104 012 20, 2010 048 21
[ Al [ Bl
~o1= £ TUS
s ¥ O =
23.000% 2AJ1E
20.125% 21703
17.250% 8=
1A.375% 1571
11.500% 120
8.625% ey b=}
5750% GHA
Z2.875% ]r‘ 3MA
Ehad 7 =R
3. :
4. (VaR: 99%, 10 ) :




New 2index KH-19 ]
1.
@ 2 (1-2)
ELS 0 0 0
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