84

° 1 2008-09-10
two-star ELS PH-2 |
1.
( = )
@ 2 (1-2)
ELS 0 99 -99
ELS 6,170 6,170
6,170 6,170
2.
(1) JIZXH4H: POSCO BEF, SR BEF
(2) QA SR @AY
(3) 28 : 20054 128 21
(4) 1Y 2008 128 24
(5) A ZIIEZ0}: 2005\ 128 212 EJ}
(6) HZIIZ=0F: 2008 128 1922 =0}
(7) Z2HEOIY : 20061 62 202, 2006 128 202, 20071 6 202, 20071 128 202, 2008 62 202 2t EJ}
CELT T
S TR S
L3
A
3.
two-star ELS PH-2 804
4. (VaR: 99%, 10 ) :
two-star ELS PH-2 1,450
New 2Star HH-1
1.
( = )
@ 2 (1-2)
ELS 0 282 -282
ELS 23,959 23,959
23,959 23,959
2.
() NERL B BEF, 510|HA BE=
(2) 2l : 2006\ 92 19Y
(3) 212 : 2008 98 17
(4) JIEIHZ 1 2006\ OF 1920 I E Ko+ 242t0] EI}
(5) AZIIZEZ0F: 20084 9F 12 DI EXHAH B}
(6) Z2HWIIY : 20071 32 142, 20075 9F 132, 20084 3% 132e| 2 ZJ}
1) 2 409 4
A o
25.00% 24
15%
18.75% 18
< : >
12.50% 12
6.25% 6 < a2
-40%
< > v
70 75 80 85 [0
3. :
4.

(VaR: 99%, 10 ) :




New 2Star HW-1 |

1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 9,884 9,884
9,884 9,884

2.
(1) I =Itet SEUX 2S5, 28 BESF
(2) £&ied 2006 98 20
(3) 2012 120094 9% 14
(4) 2120t 1 2006 9F 152, 182,192 2] JIE XA 21210 BIHRLIS8 BS= 1 18,900¥, SUX ES= : 84,9008)
(5) ZEIIEFIt: 2009 9”8 102 JI=Xtak SOt
(6) S2HEItY 1 20074 38 122, 2007 98 122, 20084 32 122, 2008 98 102, 20094 3& 114

1) 3 409 4
36% 36 —
30% 30
24% 24 < >
18% 18
12% 12
A\ 4
6% 6
_ _ 1) : = x (1+15%)
S 75 80 85 0 " 2) : = x (@-

3. :

4. (VaR: 99%, 10 ) :



New 2index KN-7 |
1.
(
0 2 (1-2)
ELS 0 0 0
ELS 9,863 9,863
9,863 9,863
2.
(1) JIZ=XHAE : KOSPI200 2 S 3, NIKKEI225 2S5
(2) gl 120074 58 162
(3) BHIIY 120101 5”0 13
(4) JIZ2H= 12007 58 14 2 DI X XA Bt
(5) 21BIEF0: 20101 58 142 2t D|EXH& B}
(6) Z2+TIIY 1 2007E 118 9L, 20084 52 8, 2008 118 112, 2009E 58 11, 2009 1128 11
1 3 A
40%
30.6% 36
25.5% 20
20.4% 24 <
15.3%
18
10.2% 23
. 40%
12
5.1% v
6
< ) >
85 % % 1) H = x (1+15%)
2) H = x (1-
3. :
4.

(VaR: 99%, 10 ) :



New 2Index KN-8

1.
(
@ 2 (1-2)
ELS 0 0
ELS 13,402 13,402
13,402 13,402
2.
(1) JIZEXHAE : KOSPI200, NIKKEI225
(2) gl 120074 58 8Y
(3) 2H1 1 20104 58 4L
(4) J1F=0HA 1 2007 5/ 7Y 2 DI E XA Bt
(5) ZIBIIEFIL: 2010 48 30 2 DI EXHA SOt
(6) Z2tH It 1 2007 10” 312, 20084 42 302, 2008 10” 302, 2009 48 282, 2009 10” 30

30% 36
25% 30
20% 24
15%
18

10%
12

5%
6

NS ) 95 0 i

3. :
New 2Index KN-8 1,277

4. (VaR: 99%, 10 ) :

1) 3
40%

1 18%

D
2)

2)3
40%

= x (1+18%)
= x (1 —



New 2Star NS-2 |
1.
@ (&) (1-2)
ELS 0 0
ELS 1,224 1,239
1,224 1,239
2.
(1) JIEXHA - AT 2SF, NIKKEIR25 283
(2) g 12007 68 4Y
(3) 2012 : 2010 57 28Y
(4) J1F=0HA 1 2007 5/ 31 2t JIE XA SOt
(5) ZBIIEFIL: 2010 57 262 2t I EXHA FIt
(6) Z2rE I : 2007 112 272, 20084 57 272, 2008 112 262, 20094 52 272, 2009 11" 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 2)3
a5 | 3%
) 90 0 " v
1) H = x (1+15%)
2) H = x (1-
3.
New 2Star NS-2 105
4. (VaR: 99%, 10 ) :




New 2Star NS-1 |

New 2Star NS-1 780

1.
@ 2 (1-2)
ELS 0 0
ELS 8,239 8,239
8,239 8,239
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) ZIZIIEFIL: 2010 58 13 2t I EXHA SOt
(6) Z2HH I 1 2007 11”1 142, 20084 58 142, 20084 118 132, 2009 58 132, 20094 118 13
A
3 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) x (1+15%)
2) x @ -
3. :
4. (VaR: 99%, 10 )




New 2Star NS-3 |
1.
( )
@ 2 (1-2)
ELS 0
ELS 6,486 6,486
6,486 6,486
2.
(1) JIZ=XbAE : ST, NIKKEI225 2S5
(2) g 12007 68 4Y
(3) 84012 : 2009 57 29
(4) J1Z0424 1 20078 62 1 2 D EXHAF SOt
(5) ZBIIEFIL: 2009 58 272 2t I EXHA Bt
(6) Z2+TIIY 1 2007 118 282, 2008H 52 282, 20084 118 262
y 1) 2 A
22.0% 24 30%
16.5% - 18
1 10%
11.0% 12 <
70 80
5.5% 6
- -20% 22
< 30%
80 8 90 9 |0 -30%
v
1) H = x (1+10%)
2) : = x (1-
3.

New 2Star

4. (VaR: 99%, 10 ) :




New 2Star NH-1

1.
@ 2 (1-2)
ELS 0 0
ELS 20,030 20,030
20,030 20,030
2.
(1) JI=XbAE: =W, NIKKEI225 2S5
(2) g8 120074 68 18Y
(3) 2t : 20104 68 14Y
(4) J1F=0HA 1 2007 6" 152 2t JIE XA SOt
(5) ZBIIEFI: 2010 67 102 2 I E XA SOt
(6) Z2tH It 1 2007 127 122, 2008 628 112, 2008& 128 10, 20094 62 102, 20094 128 10
A
] 1) 3
36% 36 40%
30% 30
15%
24% 24
18% 18 60 %!
12% 12 | -10%
6% 6 A RO 2)3
40%
-40%
< 90 0 > v

3. :
New 2Star NH-1 1,344
4. (VaR: 99%, 10 ) :

D
2)

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




New 2Star

New 2Star POSH-1 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 24,100 24,100
24,100 24,100
2.
(1) JIEXHA : POSCO BEF, MBHXIE HEX
(2) g3 20074 78 4L
(3) 2212 : 2010 6 29
(4) JIEIFZ 20075 6 292, TR 2, 3Y 2 IR BIHO] ASTR
(5) AZIIEZ0} : 2010 68 252 2t J| EX&F B0}
(6) Z2HE LY 1 20074 128 262, 20081 68 252, 20081 128 262, 2009E 68 252, 20094 128 28
. Eo4m 2 8% A .!JIHI Z2E SENT B8] @I OE AR
il
Bl | !
E
Fa0% o I A
e T ] - TRL N
IBAN P MTIN -
T — I“‘. '1——-—— B B e
(T Y "1 T — |
 — |
1.5% EAE i -
ki JI:-F-J'}F ----- -] -awe
k.
1 |"' PEIEE WIPEE 5 JEGS 2% REIESETE MM a8
B RN & & & TN HENESNOH Rl EaE S0 B AW
— 1
|£|-ll|]'liﬂ' = NN HENEFEMNDY Ol BSE SN U= AT
3. :
a. (VaR: 99%, 10 )

POSH-1 10,794



New 2Star

NH-2

New 2Star NH-2
1.
@ (&) (1-2)
ELS 0 0
ELS 2,784 2,784
2,784 2,784
2.
(1) IR : 82T 253, NIKKEIR25 28 F
(2) g 120074 7€ 6Y
(3) 2H1 120104 7€ 5Y
(4) J1F=OHA 1 2007 7/ 4L 2 DI E XA B0t
(5) ZBIIEFI: 2010 78 12 2 DI = XA Bt
(6) Z2HH I 1 2008 1/ 42, 2008 78 12, 20098 18 52, 2009 7€ 1, 2010 18 4
1) 3
40%
33.0% 36 —
27.5% 30
1 15%
22.0% 24 *
16.5% 18
2)3
40%
11.0% 12 o
A
5.5% 6
) 80 85 %0 100 1 x (1+15%)
2) x (-
3.
New 2Star NH-2 177
4. (VaR: 99%, 10 )




NH-3

New 2Star

Ol
D D
| o

=l [0
|
=
g

=)
9
)

ol <=
D O
0] 10|
| <

49
ks

nln

) )

o

o
120074 7€ 6¢

120104 7€ 5

& 2t D= Xhak SOt

12007E 7TE 4

1 15%

(%)

kY

-50%

36

30

24

2)

-50%

18

12

x (1+15%)

D
2

-20 -15 -10

-25

-30

-35

(%)

1

[Worst

120

NH-3

New 2Star

(VaR: 99%, 10 )

New 2Star

NH-3



(%)

1 15%

3,623
3,623

(1-2)

@
1)
-60%

3,623
3,623

1)

36

x (1+15%)

-60%

2)
1)
P))

30
24
18

KEHC-1

ELS
ELS

New 2Star
120074 74 122

120074 78 13
120104 7€ 142

2]
2

ot

=

(4)2

12
270

-10

-15
KEHC-1
KEHC-1

-20

25
(VaR: 99%, 10 )
New 2Star

-30
New 2Star

-35




KEWF-1

New 2Star

Slolo
| -
S| =

=l A

R

<

g
=)

9

)
EEIE
o =
NN
oo

49

ks
nln
) )
o

120074 78 13
120104 7€ 9

2]
2

12007¢ 7TE 12

=t

(4)2

1 15%

1

-60%

36

30

24

2

-60%

18

12

x (1+15%)

30 -25 -20 -15 -10

-35

139

KEWF-1

New 2Star

(VaR: 99%, 10 )

New 2Star

KEWF-1



New 2Star KELP-1 |
1.
(
@ 2 (1-2)
ELS 0
ELS 5,345 5,345
5,345 5,345
2.
(1) JIERHA : BI2M S, (GHYA
(2) gl 120074 7€ 18Y
(3) 24012 : 2009 7" 15¢
(4) J1Z=0HA 1 2007 79 162 2t DX XA SOt
(5) Z2tHIIY 2008 18 112, 2008 72 112, 20094 12 13
A
1) 2
40%
24% 24 —
18% o 18 1 15%
12% 12 <
6% 6
2)2
. 40%
70 75 80 85 100 —

D
2)

3. :

4. (VaR: 99%, 10 ) :
New 2Star KELP-1 511

x (1+15%)
x (1 —




New 2Star POSH-2

New 2Star POSH-2 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 12,509 12,509
12,509 12,509
2.
(1) JI= Xk : POSCO, 4l 8HKIZ=
(2) gl 120074 7€ 20
(3) 2012 120104 7" 15¢
(4) J1E0tA 1 2007.7. 16, 18, 19(2,4=,8) St B2 [RA0IC HAH]
(5) Z2tHIIY 2008 18 152, 2008 78 152, 2009¢ 12 152, 2009 78 152, 20104 128 152
A
23.25% 30 EI
O¢——> 27.9%( 9.3%)
18.60% 24
13.95% 18 ————) 18%( 6%)
9.30% 12
4.65% 6 < 80
N 100 > | -20%
A
3. :
4. (VaR: 99%, 10 ) i : i



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) 1Z=J128 120074 78 3122 =D}
(5) ZZIIFE=It: 20109 78 272 2t D EXHaH B0t
(6) Z2HEWIIY : 2008 12 282, 2008 7 282, 20091 18 23Y, 20094 78 282, 20104 18 26
\ 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-2 107
4. (VaR: 99%, 10 )

New 2Star

SEKE-2

213



New 2Star SEKE-3
1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 3,593 3,593
3,593 3,593
2.
(1) JI=XteE: 4L ETL, SH=2HH
(2) 2@ @ 20074 88 24
(3) eI 20104 78 29Y
(4) J1E0HA 120074 7€ 3122 SOt
(5) ZIBIIEFIH: 20104 78 27 2t DI =Xta B0t
(6) S2+EIIY :2008E 12/ 282, 20084 77 282, 2009 1€ 232, 20094 7€ 282, 20104 12 262
1
40.50% 36 _s0%
33.75% 30
21%
27.00% 24
507 35
20.25% 18 )
2)
13.50% 12 _50%
6.75% 6
D % (1+21%)
2
3% 30 25 -20 -15 -10
%)
® 1
3.
New 2Star SEKE-3 127

4. (VaR: 99%, 10 ) :




New 2Star SGHY-1 |
1.
(
0 2 (1-2)
ELS 0 0
ELS 14,498 14,498
14,498 14,498
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

24% 24
18% 18
12% 12

6% 6

65 70 75 80

100

3. :

a. (VaR: 99%, 10 )

New 2Star

SGHY-1

1,308

1) 2
50%

24%

22
50%




New 2Star SGDS-1

1) (2 (1-2)
ELS 0 0
ELS 18,655 18,655
18,655 18,655

b

g o
o
z

no

e
ne

)

a =
JrBaS]
o
[FL

[l
Y O0M A X 02 b

>
08!
o

O

B ESF, H44EE3Y 28F
120074 8& 92
120094 8 5
1 2007E 08 062, 072, 082 2 DI A&t Bt At=EH A
It 120094 07€ 302, 312, 08& 032 2t JIEAta B0t at=E A
b 12008 013 302, 31, 02& 01, 20084 07& 30¥, 31

24% 24

18% - 18

12% 12

6% 6
65 70 75 80 100

New 2Star SGDS-1 887

(VaR: 99%, 10 ) :

New 2Star

SGDS-1 1,835

, 08 012, 2009 01& 30, 02& 02¢, 03

1) 2
50%
24%
50, 65
2) 2
50%
i)} = x (1+24%)
) x (L-



New 2Star YH-2 |

1.
@ 2 (1-2)
ELS 0 0
ELS 11,306 11,306
11,306 11,306
2.
(1) JIERHA - GOl A BEFR, SHHHE BEX
(2) g 120074 8 16Y
(3) 84012 : 2009 8¥ 13
(4) J1=HA 1 2007 08 14Y DI EXHak Bt
(5) ZBIIEZFIt: 2009 08 112 I E XA FIt
(6) Z2rE LY 2008 022 112, 2008 08F 112, 20094 022 11
1) 2
50%
25.00% 24 —
18.75% 18 18%
12.50% 12 = %
6.25% 6
122
50%
8 70 75 80 l100 Bt
3. :
4.

(VaR: 99%, 10 ) :




New 2Star

New 2Star NH-4
1.
@ 2 (1-2)
ELS 0 0
ELS 28,336 28,336
28,336 28,336
2.
(1) JIZEXHA : NIKKEI225 X%, 8t=da 2S5
(2) g8l 12007 88 20Y
(3) 2t : 20104 88 16Y
(4) J1=IFA 1 2007 08 17Y JIEXHaH Bt
(5) 2ZIIEFIL: 2010 082 122 J|EXHA SOt
(6) Z2tHIIY : 2008 027 132, 20081 082 122, 2009 02 122, 2009 082 122, 2010 028 11
13
39.0% 36 30%
32.5% 30
18%
26.0% 24
70: 80
19.5% 18
13.0% 12
a0 | 30%
6.5% 6
80 85 20 100
3. :
New 2Star NH-4 2,278
4. (VaR: 99%, 10 )



New 2Star HGDG-1
1.
@ 2 (1-2)
ELS 0 0
ELS 10,136 10,136
10,136 10,136
2.
(1) I ERA : BUHAHE BEF, UL BEEF
(2) gl 120074 8 28Y
(3) 2H1 1 20094 8% 262
(4) J1=JHA 1 2007 08K 27Y DI EXHak Bt
(5) ZBIIEFIL: 2009 08 242 I E XA FIt
(6) Z2HHIIY : 2008 027 222, 20081 082 222, 2009 02 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 s | 5%
3.
New 2Star HGDG-1
4. (VaR: 99%, 10 )

New 2Star HGDG-

1,277



New 2Star IKE-1
1.
0 2 (1-2)
ELS 0 0 0
ELS 9,327 9,327
9,327 9,327
2.
(1) JIZ=Xtet : KOSPI200 KI%, St=8 S BEF
(2) &g 20074 092 14
(3) 2ol :: 20104 9€ 10¥
(4) J1E0t2 12007 09€ 122 2+ DI =Xratel B0t
(5) ZIBIIEFIH: 20109 9 08 2t J|EXtA SOt
(6) Z2HE Ot 2008 3= 07Y, 2008E 9 092, 2009¥ 3 09, 2009 92 09¥, 2010¢ 3¥ 092
1) 3
40%
41.10% 36 o
34.25% 30
- 21%
27.40% 24 :
60 80}
20.55% 18 i
13.70% 12
6.85% 6
80 85 90 100
3.
New 2Star IKE-1 815
4. (VaR: 99%, 10 ) :
New 2Star IKE-1 1,155




New 2Star KIKE-1 |

1.
@ 2 (1-2)
ELS 0 103 -103
ELS 38,149 38,149
38,149 38,149

2.

(1) JIZEXHAE : KOSPI200 Xl , 8t=8e 253

(2) gl 12007 098 19Y

(3) 2H1 : 20104 09% 13

(4) JIZ=0HA 1 2007E 09”1 14, 172, 18 2t J|E XA BOo| Al2TR

(5) ZIZIIEFIE: 2010 092 08L 2 DI ERHAS FIt

(6) Z2HEIIY : 2008E 3 072/ 10/ 11, 2008 9/ 082/ 092/ 10,

2009% 3" 092/ 10€/ 112, 20094 9= 072/ 082/ 094, 2010 3= 082/ 092!/ 10

1) 3
42% 36 40%
35% 30
21%
28% 24
60: 80

21% 18
14% 12

% 6

80 85 ES) 100

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



New 2Star HMKE-1 |
1.
@ 2 (1-2)
ELS 0 0
ELS 23,697 23,697
23,697 23,697
2.
() JIEXA: Qe BE5 | SPH A HES
(2) 8 12007 098 28Y
(3) 8D/ : 20094 98 18
(4) J1ZIH2 120074 9F 20, 212, 27 2t J|E XA 019 M2 TR
(5) 2 ZIIZEZI} 1 2009 9F 142, 152, 162 2t J|EXrare] I}
(6) Z2HTOIY : 2008 3 132/ 142/ 17, 2008L 9B 122/ 162/ 17, 2009E 38 132/ 162/ 17Y
1) 2
20%
33.00% 24 —
24.75%
18 20%
16.50% 12 ;
60 70,
8.25% 6 ‘
ol 2) 2
70 75 8 8 1100 a0 | 0%
3. :
New 2Star HMKE-1 272
4. (VaR: 99%, 10 ) :
New 2Star HMKE-1]
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) g8 20074 102 08L
(3) 2712 : 2009¢ 102 01
(4) 21Z=IH 1 20074 102 052 2t J|EXrare] 0}
(5) HZIIEZI} 1 20095 09 292 2t I E K&+ F 0}
(6) Z2HTOIY : 2008E 042 022, 20081 09 302, 2009E 048 01
1 2
509
32% 24 N
24% 18
32%
16% 12
50 6
8% 6
122
6 70 75 80 1100 so% | 0%
3. :
New 2Star HMDM-1 627
4. (VaR: 99%,

New 2Star

10 ) :



New 2Star POHY-1 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 17,710 17,710
17,710 17,710
2.
(1) JIZ XA 1 POSCO BEF , l0I9A BEF
(2) gl 2007 102 09
(3) 2012 : 2009 102 07
(4) J1Z=3H2 1 2007E 102 08Y 2t J|E=XHAS F}
(5) ZBIIEZFIH: 2009 10” 052 2+ J|E XAl E0}
(6) Z2HEIIY : 2008 04® 032, 2008 102 022, 2009 042 03
1) 2
50%
26.8% 24 I
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 1,209
4. (VaR: 99%, 10 ) :
New 2Star POHY-1 2,149
New 2Star SEST-3 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 12,906 12,906
12,906 12,906
2.
(1) JIERHA : AWK BEF , SKLYE ESF
(2) g 12007 108 11
(3) 2012 : 2010 102 08
(4) J1Z=3H24 120074 102 10Y 2t D=4 B}
(5) ZBIIEFI: 2010 102 062 2+ JIE XA E0}
(6) Z2HHIIY : 2008 04” 072, 2008 10" 072, 2009 042 072, 2009 10” 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 1,379
4. (vaR: 99%, 10 )

New 2Star

SEST-3




New 2Star NS-4 |
1.
(
2 2 (1-2)
ELS 0 0 0
ELS 38,234 38,234
38,234 38,234
2.
(1) JIZRHAF 1 NIKKEI225 RI4 , AMET} BEF
(2) gl 2007 108 17
(3) BHJ1Y 12010 102 112
(4) J1Z0424 1 2007 10" 12,152,162 2t D EXALS SItO| Ar2T R
(5) 21ZIIEF0H: 20108 108 052, 062, 07 2 D EXAS SIto| AT T
(6) Z2tTILY : 2008 04 042 /072 / 08L, 20081 10” 062 / 07 / 08, 20091 04 062 / 07 / 08
2009 102 052 / 062 / 072, 20104 048 052 / 06 / 07
13
40%
37.50% 36 o
31.25% 30
21%
25.00% 24
60 80
18.75% 18
12.50% 12
6.25% 6
80 85 X 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star NS-4 3,814
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 17,206 17,206
17,206 17,206
2.
(1) JIZXHAE : KOSPI200XI 4, NIKKEI225 X| 4
(2) g3 20074 102 222
(3) 81 2010 109 182
(4) J1E0424 1 2007 102 192 2t D= XAt E0t
(5) ZZIIEZIH: 2010 109 14 2F I XA EI}
(6) Z2HTILY : 2008 042 162, 2008 108 152, 20094 042 152, 2009 102 142, 2010 042 14
[ Al [ Bl
SCi=
r @ 39 S0 s oz
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
[— N
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