84

2008-10-06
two-star ELS PH-2 |
1.
( : )
@ 2 1-2)
ELS 0 0
ELS 6,140 6,140
6,140 6,140
2.
(1) JI=Xte: POSCO B S, SR BEF
(2) FIAAHSH L @elased
(3) £ad 12005 128 21
(4) 81 2008 129 242
(5) EIEZJIEZFI1: 20054 122 21 =t
(6) ZIBIIEZIL: 20084 128 1922 =0t
(7) S2HEOIY 1 2006 6 20Y, 2006 128 20, 2007E 62 202, 2007 128 20, 20084 62 20 2 It
Lt
T b 5%
| o
w77
3.
two-star ELS PH-2 786

4. (VaR: 99%, 10 ) :

two-star ELS PH-2 1,562




New 2Star HW-1 |

1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 9,871 9,871
9,871 9,871

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 (@-

New 2Star HW-1 721

4. (VaR: 99%, 10 ) :



New 2index KN-7 |
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 9,858 9,858
9,858 9,858
2.
(1) JIZEXHA : KOSPI200 2 EF, NIKKEI225 ESF
(2) gl 120074 58 162
(3) 2401 : 2010 5”8 13
(4) JIZ2H= 12007 58 14 2 DI X XA Bt
(5) ZIBIIEFIL: 2010 58 14 2t I EXHA SOt
(6) Z2HEIIY : 2007 11”9, 20084 58 8, 2008 118 112, 20094 58 112, 20094 118 11
1 3 A
40%
30.6% 36
25.5% 20
20.4% 24 <
15.3%
18
10.2% A3
. 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 13,186 13,186
13,186 13,186
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 1,206

4. (VaR: 99%, 10 ) :

1) 3
40%

1 18%

D
2)

2)3
40%

= x (1+18%)
= x (1 —



New 2Star NS-2 |

1.
@ 2 (1-2)
ELS 0 0
ELS 1,224 1,239
1,224 1,239
2.
(1) JIEXHA - AT 2SF, NIKKEIR25 283
(2) graed 120074 68 4
(3) BHIIY 120101 5° 28Y
(4) JIZ2H= 1 2007E 58 31 2 JIE XA Bt
(5) ZBIIEFIL: 2010 57 262 2t I EXHA FIt
(6) Z2+TIIY 1 2007 118 272, 20088 58 272, 2008 118 262, 20091 58 272, 2009E 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 2)3
a5 | 3%
) 90 0 " v
1) H = x (1+15%)
2) : = x (1-
3. :
4. (VaR: 99%, 10 ) :




New 2Star NS-1

New 2Star NS-1
1.
@ 2 (1-2)
ELS 0 0
ELS 8,202 8,202
8,202 8,202
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.
New 2Star NS-1 577
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

a. (VaR: 99%, 10 )
New 2Star NS-3 472




New 2Star NH-1

1.
@ 2 (1-2)
ELS 0 0
ELS 20,008 20,008
20,008 20,008
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 1,077

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 24,036 24,036
24,036 24,036
2.
(1) JIEXH& 1 POSCO BEF, ABHIE HES
(2) gae 2007 78 42
(3) 2212 : 2010 6 29
(4) J1ZIH2 12007\ 62 299, 78 22, 3Y 2 J|E A E19 M ER
(5) 2 ZI|ZEZ0}: 2010 68 252 2t I EXHA E0}
(6) Z2HEOIY 1 2007 128 262, 20081 62 252, 20084 122 262, 2009 62 252, 20094 128 28Y
. 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 — |
| i
4.6% L i eralmy
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|]'lﬂ' = NN HENEFEMNDY Ol BSE SN U= AT
3.
New 2Star POSH-1 124
a. (VaR: 99%, 10 )

POSH-1 4,798



New 2Star NH-2 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 2,784 2,784
2,784 2,784
2.
(1) =4 : B2 WS BSF, NIKKEI225 2S5
(2) g 120074 7€ 6Y
(3) 2012 12010 7" 5
(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
N 80 85 90 100 1) : = x (1+15%)
2) H = x (1-
3.

a. (VaR: 99%, 10 )
New 2Star NH-2 199



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

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
37

-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

113

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 )

x (1+15%)
x (1 —




New 2Star POSH-2 |
1.
( = )
@ (&) (1-2)
ELS 0 10 -10
ELS 12,499 12,499
12,499 12,499
2.
(1) JI= Xk : POSCO, 4l 8HKIZ=
(2) gl 120074 7€ 20
(3) BHIIY 12010 78 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 ) )
N 100 > | -20%
A
3. :
4. (VaR: 99%, 10 )

New 2Star POSH-2

1,204



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-2 102
4. (VaR: 99%, 10 )

New 2Star



New 2Star

seie-3

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 0
%)
® 1
3.
New 2Star SEKE-3 104
a. (VaR: 99%, 10 )




New 2Star SGHY-1 |
1.
(
@ 2 (1-2)
ELS 0 0
ELS 14,481 14,481
14,481 14,481
2.
(1) JIERHA : A ZBY HEF, Sl0IHA BEEF
(2) graed 120074 88 9Y
(3) 2012 : 2009 8" 5
(4) J1Z=JH2 0 2007 082 06, 072, 08 2t DI EXHA Bt AR
(5) 1 ZIIEFIE: 2009 072 30, 312, 082 03 2t J| X4 BIIO| M=HT
(6) Z2rE I 2008 012 302, 31, 022 012, 2008 07 302, 312, 08" 012, 20094 012 30, 02€ 02, 03
1) 2
50%
24% 24
24%
18% 18
12% 12 50, 65
6%
6 2) 2
50%
65 70 75 80 1100 —
3. :
4. (VaR: 99%, 10 ) :
New 2Star SGHY-1 1,015



New 2Star SGDS-1

1) (2 (1-2)
ELS 0 0
ELS 18,639 18,639
18,639 18,639

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 2,278

, 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 30 -30
ELS 11,246 11,246
11,246 11,246
2.
(1) EXHA: BHOILA BESX, AL HEF
(2) g 120074 8 16Y
(3) 9471 : 2009 8 13Y
(4) J1=HA 1 2007 08 14Y DI EXHak Bt
(5) ZZIIZ=It: 2009 082 11 JIEX&H E0t
(6) Z2HWOIY : 2008 028 112, 2008 088 112, 20091 028 112
1) 2
50%
25.00% 24 —
18.75% 18 18%
12.50% 12 5 ®
6.25% 6
22
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 28,268 28,268
28,268 28,268
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 1,930
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-



New 2Star IKE-1
1.
@ 2 (1-2)
ELS 0 0 0
ELS 9,319 9,319
9,319 9,319
2.
(1) JIZXHAE : KOSPI200 Xl 81282 ESF
(2) g 2007 098 14
(3) 2H1g ::2010E 9% 10Y
(4) J1E0t2 12007 09€ 122 2+ DI =Xratel B0t
(5) EIBIIEZFI: 20104 98 08 2 J|EXH&te Bt
(6) Z2tHIIY :2008E 37 072, 20081 9= 092, 2009 3& 09, 2009 98 09, 2010E 3® 09
)3
40%
41.10% 36 o
34.25% 30
- 21%
27.40% 24 .
60; 80‘
20.55% 18 |
13.70% 12
6.85% 6
80 85 90 100
3.
New 2Star IKE-1 808
4. (VaR: 99%, 10 ) :
New 2Star IKE-1 1,548




New 2Star KIKE-1 |
1.
@ (&) (1-2)
ELS 0 0
ELS 37,797 37,797
37,797 37,797
2.
(1) J1ZRHAH 1 KOSPI200 X%, 8t28 2 BEx
(2) el 12007 098 19
(3) 2012 : 2010 092 13
(4) J1Z=IH2 1 2007E 09 142, 172, 182 2t DI EXHA Bt AT R
(5) ZBIIEZFIH: 2010 092 08 2 J|E XAl E0}
(6) Z2HEIIY : 2008E 3 072/ 10/ 11, 2008 9/ 082/ 092/ 10,
2009 32 092/ 10/ 11, 20098 97 072/ 082/ 092, 2010 32 08/ 09/ 10
1) 3
42% 36 40%
35% 30
21%
28% 24
60: 80
21% 18
14% 12
% 6
80 85 90 100
3. :
New 2Star KIKE-1 2,941
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 5,797
New 2Star HMDM-1 |
1.
@) ) 1-2)
ELS 0 0
ELS 7,909 7,909
7,909 7,909
2.
(1) I ERA: HRZHNY 2EF , HUZHA BSF
(2) Zaed 20074 102 08
(3) 2012 : 20094 102 01
(4) J1ZJF2 120074 102 052 2t J|EXHA B}
(5) EZIIEFIL: 2009 098 292 2t J|E XA E0}
(6) S2HEIIY @ 2008 048 022, 2008 098 302, 2009 04& 01L
1) 2
50%
32% 24 N
24% 18 v
O 32%
16% 12
50 65!
8% 6
122
65 70 75 80 100 50
3.
New 2Star HMDM-1 481
4. (vaR: 99%, 10 )

New 2Star

HMDM-

793



New 2Star POHY-1 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 17,710 17,710
17,710 17,710
2.
(1) JI=XHAE: POSCO BE= , 8l0IHA 2S5
(2) gl 2007 102 09
(3) 2012 : 2009 102 07
(4) 2120424 1 2007 10" 08 2t J|E=XHAtS] B}
(5) ZBIIEZFIH: 2009 10” 052 2+ J|E XAl E0}
(6) Z2+TIIY : 2008 048 03, 2008 10/ 022, 2009 048 03
1) 2
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 1,110
4. (VaR: 99%, 10 ) :
New 2Star POHY-1 1,988
New 2Star SEST-3 |
1.
@ 2 (1-2)
ELS 0 1 -1
ELS 12,905 12,905
12,905 12,905
2.
(1) JIERHA : AWK BEF , SKLYE ESF
(2) g 12007 108 11
(3) 2012 : 2010 102 08
(4) J1Z0424 1 2007 10" 10 2 | E=XHALS] S}
(5) ZBIIEFI: 2010 102 062 2+ JIE XA E0}
(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 2,486
4. (VaR: 99%, 10 ) :

New 2Star

SEST-3

5,519




New 2Star NS-4 |
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 38,060 38,060
38,060 38,060
2.
(1) JIERHA  NIKKEI225 X4 | AT 2S5
(2) gl 2007 108 17
(3) 2912 12010 108 11
(4) JIEIHZ 2007 102 122,152,162 2t I EXAIS] Bt S B R
(5) AEIIZZI} : 20108 10 052, 062, 072 2t J|ET&H BIjS AT
(6) Z2HEIIY : 20085 04 04 /072 / 08, 2008 108 062 / 07 / 08L, 2009 04 062 / 072 / 08Y
2009¢ 108 052 / 062 / 072, 2010 04 052 / 06 / 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. :
4. (VaR: 99%, 10 ) :
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 10 ~10
ELS 17,162 17,162
17,162 17,162
2.
(1) JIEXFAF : KOSPI200XI 4, NIKKEI225 X4
(2) g 120074 108 222
(3) 212 : 20104 102 182
(4) J1ZEIHZ 2007 102 192 2t I Xrare] E0t
(5) HEIIZZ0F: 20108 108 142 2 I EXpare] £}
(6) Z2HEIIY : 2008 048 162, 20081 108 152, 2009E 048 152, 20004 108 142, 2010E 048 14
[ Al [ Bl
Bt =
r @ 39 S0 s oz
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
-— N
25.00% 2TA38 (— 1%
% &— - L
8. TR @ 0
ANZAE
T2 EEe — T2A3m
6255 —1  cam & T [ 3t =0 Pl
s ASER 0% 012 G =l
azea {‘m‘ g=aT
s = = 100y e

3. :
New 2Index KN-9 1,202

4, (VaR: 99%, 10 )

KN-9 1,285

New 2Index



New 2Star LELP-1 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 4,434 4,434
4,434 4,434
2.
(1) JI=XHA: LGEA EEF , LGEYALCD B85
(2) gl 20074 112 06
(3) 2012 : 2009 112 04
(4) J1F=0HA 1 2007 11 052 2 DI ERHAS| Bt
(5) ZBIIEZFIH: 2009 118 022 2 J|E XA E0}
(6) Z2+TIIY : 2008 048 292, 2008 10" 312, 2009 048 29
[ Al [ Bl
PE= ¢ TUS
@ 24 S #Ac
7% * 2042 5% X @i Aol
=TT
1% = 1842
] — |-
14% - 12742
ETE]
% 'S [y It ] A==
0E A S 0 ey
3. :
4. (VaR: 99%, 10 )

New 2Star LELP-1 619



New 2Star SEST-4 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 2,431 2,431
2,431 2,431
2.
(1) JIEXHL: ALTT BEF, SKLYB BEF
(2) gl 20074 118 262
(3) 271 20104 119 19Y
(4) 120421 120074 112 222 2t J|E XAk EI}
(5) ZZIIZE=It: 20104 118 17 2 J|Z XAk E0f
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