84

2008-10-16
two-star ELS PH-2 |
1.
( = )
@ (&) (1-2)
ELS 0 0
ELS 6,054 6,054
6,054 6,054
2.
(1) JIZXHA : POSCO BEF, SR BEX
(2) FOHAAHBA LT : @ABSH
(3) e 2005 128 21
(4) 81 2008 129 242
(5) 2| ZJIEFI}: 20051 128 212 EI}
(6) 21130t : 2008 128 192 9| I}
(7) 2tEIrY : 2006 62 20, 20061 128 202, 2007 68 202, 20071 128 202, 20081 62 202 2t Et
L
" 5%
L3
w77
3.
two-star ELS PH-2 627

4. (VaR: 99%, 10 ) :

two-star ELS PH-2 1,397




New 2Star HW-1 |

1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 9,859 9,859
9,859 9,859

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-1 821

4. (VaR: 99%, 10 ) :



New 2index KN-7 |

1.
(
@ (&) (1-2)
ELS 0 170 -170
ELS 9,659 9,659
9,659 9,659
2.
(1) JIEXHA - KOSPI200 B S35, NIKKEI225 B S
(2) gl 120074 58 162
(3) 211 : 2010 5/ 132
(4) JIZ2H= 12007 58 14 2 DI X XA Bt
(5) ZZIIEZIt: 20104 58 142 2} | = RHat SOt
(6) Z2tTILY : 2007 112 9, 2008 52 8, 2008 112 11, 2009 58 112, 2009 118 112
13 A
40%
30.6% 36
25.5% 30
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.
(
@ (&) (1-2)
ELS 0 36 -36
ELS 12,944 12,944
12,944 12,944
2.
(1) JIZEXHAE : KOSPI200, NIKKEI225
(2) gl 120074 58 8Y
(3) 2H1 1 20104 58 4L
(4) JIZE2HA 120073 58 7L 2 I = XA Bt
(5) ZBIIEFIL: 2010 48 302 2 D EXF& SOt
(6) Z2tH It 1 2007 10” 312, 20084 42 302, 2008 10” 302, 2009 48 282, 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 >
8 0 9% ) = x (1+18%)
2) = x (1 —
3.
New 2Index KN-8 837

4. (VaR: 99%, 10 ) :



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) 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) 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 |
1.
@ 2 (1-2)
ELS 0 13 -13
ELS 8,169 8,169
8,169 8,169
2.
(1) JIEXHA : A E XL, NIKKEI225 253
(2) gl 120074 58 21
(3) 2012 : 2010 57 17
(4) J1=0HA 1 2007 57 182 2t DX XA SOt
(5) ZBIIEFIL: 2010 58 132 2 I E XA SOt
(6) Z2+TIIY 1 2007 118 142, 20084 52 142, 2008 118 13, 2009 58 13, 2009 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) x (1+15%)
2) x (1-
3.
New 2Star NS-1 461
4. (VaR: 99%, 10 ) :




New 2Star NS-3 |
1.
( )
@ 2 (1-2)
ELS 0 0
ELS 6,436 6,436
6,436 6,436
2.
(1) JIEXHA : A E XL, NIKKEI225 253
(2) graed 120074 68 4
(3) BHIIY 120091 58 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) H = x (1-
3.
New 2Star NS-3 387
4. (VaR: 99%, 10 ) :




New 2Star NH-1

1.
@ 2 (1-2)
ELS 0 11 -11
ELS 19,699 19,699
19,699 19,699
2.
(1) JIERHA : SH2F S, NIKKEI225 2SF
(2) g8 120074 68 18Y
(3) 2t : 20104 68 14Y
(4) J1F=0HA 1 2007 6" 152 2t JIE XA SOt
(5) ZIBIIEFIL: 2010 6" 10 2 I EXHA SOt
(6) Z2tH It 1 2007 127 122, 2008 628 112, 2008& 128 10, 20094 62 102, 20094 128 10
A
3 1) 3
36% 36 40%
30% 30
15%
24% 24
18% 18 o %
12% 12 | -10%
6% 6 N R 2)3
40%
-40%
< 90 0 > v
1) = x (1+15%)
2) = x (1 —
3.
New 2Star NH-1 884
4. (VaR: 99%, 10 )
New 2Star NH-1 937




New 2Star

New 2Star POSH-1 |
1.
( = )
@ (&) (1-2)
ELS 0 30 30
ELS 23,037 23,037
23,037 23,037
2.
(1) JIEXHA : POSCO BEF, MBHXIE HEX
(2) g3 20074 78 4L
(3) 812 : 20104 68 292
(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 SEHD E8D @30 08 AR
il
Bl | !
E
Fa0% o I A
e T ] - TRL N
IBAN P MTIN -
1A% —— AN B————] I e
(T Y "1 T — |
 — |
1.5% EAE i -
Nikid Jll:ﬂ'r ..... -] -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. :
a. (VaR: 99%, 10 )

POSH-1 4,287



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-2 143



NH-3

New 2Star

o=
©|o
e )

=l (9

|

<

g

=)

9

)
o[
o|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
120

-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

128

KEWF-1

New 2Star

(VaR: 99%, 10 )

New 2Star

KEWF-1



New 2Star KELP-1 |
1.
(
@ 2 (1-2)
ELS 0
ELS 5,278 5,345
5,278 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 —
1) = x (1+15%)
2) = x (1 —
3.

New 2Star KELP-1 277

4. (VaR: 99%, 10 ) :




New 2Star POSH-2 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 12,392 12,392
12,392 12,392
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 )

New 2Star POSH-2

1,115



New 2Star SEKE-2 |
1.
(
@ 2 (1-2)
ELS 0 0
ELS 1,421 1,436
1,421 1,436
2.
(1) D=L : AEET, BRH
(2) graed 120074 88 2L
(3) 2H01Y 2010 7€ 29Y
(4) 212t 1 2007E 78 3129 BIt
(5) ZIZJIZ0: 20104 78 272 2 J|ZX & E I}
(6) S2HEItY 20084 1€ 28Y, 2008 7€ 28Y, 2009 1€ 23, 20094 7€ 28Y, 20104 1€ 26
. 1) 3 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. :
4. (VaR: 99%, 10 ) :



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-3 114
a. (VaR: 99%, 10 )




New 2Star SGHY-1 |
1.
(
0 2 (1-2)
ELS 0 10 -10
ELS 14,470 14,470
14,470 14,470
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

1,050

1) 2
50%

24%

22
50%




New 2Star

SGDS-1

1) (2 (1-2)
ELS 0 10 -10
ELS 18,629 18,629
18,629 18,629

b

T g
o X
[

no

e
ne

)

a =
JrBaS]
o
[FL
M

[ca]
Y O0M A X 02 b

>
O
08
U
°

120074 8
120094 8 5

CHREH BSF, 48E3Y BSE
9

24% 24
18% 18
12% 12
6% 6
65 70 75 80 100
New 2Star SGDS-1

(VaR: 99%, 10 )

New 2Star

SGDS-1 1,567

120074 08 062, 07, 08 2f JI=Xtak SIte| &t
Jb 120094 07& 302, 312, 08& 032 2t DI =Xt Bote M=EA
120084 012 30, 31, 02& 01€, 2008 07& 30

=80

o, 31

, 08 012, 2009 01& 30, 02& 02¢, 03

12
50%
24%
50; 65
2) 2
50%
i)} = x (1+24%)
2) = x (1 -



New 2Star YH-2 |

1.
@ 2 (1-2)
ELS 0 0
ELS 11,202 11,202
11,202 11,202
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

NH-4

3,576

New 2Star NH-4 |
1.
@ (&) (1-2)
ELS 0 26 -26
ELS 27,930 27,930
27,930 27,930
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) ZBIIEZFIL: 2010 08 122 I E XA FIt
(6) Z2tHIIY : 2008 027 132, 20081 082 122, 2009 02 122, 2009 082 122, 2010 028 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
85 20 100
3. :
New 2Star NH-4 1,427
4. (VaR: 99%, 10 )



New 2Star HGDG-1
1.
@ (&) (1-2)
ELS 0 -2
ELS 9,892 9,892
9,892 9,892
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-

1,241



New 2Star IKE-1
1.
@ 2 (1-2)
ELS 0 0 0
ELS 9,119 9,119
9,119 9,119
2.
(1) JIZRHA 1 KOSPI200 Kl 4, 8t=&2 S
(2) el 12007 098 14
(3) BHIIY :: 20104 9% 10
(4) J1EIH2 1 2007E 09 12 2t J|E=XHAS B}
(5) 21BIIEF0H: 20104 9/ 08Y 2t DI E=XHAHS] Bt
(6) Z2HEIIY :2008E 3 072, 2008 9¥ 092, 20094 32 09, 2009 98 09, 2010 3 09
)3
40%
41.10% 6 o
34.25% 30
- 21%
27.40% 24 .
60; 80‘
20.55% 18 !
{23
13.70% 12 o | 2%
6.85% 6
80 85 %0 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star IKE-1 1,057




New 2Star KIKE-1 |
1.
(€] 2 (1-2)
ELS 0 0
ELS 37,541 37,541
37,541 37,541
2,
(1) JIZXH4E - KOSPI200 R4 , BI=&2 BE=
(2) 2l 2007 098 192
(3) 2112 : 20104 092 132
(4) 1Zk2 1 200713 098 142, 172, 18 2 DI EXA B0t AR
(5) ZZIIZFIt : 2010 098 08 24 JIERHAtSl Z0}
(6) Z2HOIY : 20081 3 072/ 102/ 112, 2008 92 082/ 092/ 102,
20094 3% 09/ 102/ 112, 2009 93 072/ 082/ 092!, 20101 38 082/ 092/ 10
1) 3
42% 36 40%
35% 30
21%
28% 2
60, 80
21% 18
14% 12
% 6
80 8 %@ 100
3. :
New 2Star KIKE-1 2,397
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 5,084
New 2Star HMDM-1 |
1.
(1) @ (1-2)
ELS 0 0
ELS 7,906 7,906
7,906 7,906
2,
(1) JIEXH : HRZHHY 2S5, SHBHIA 2SF
(2) gretel 20071 102 08
(3) 212 : 20094 108 012
(4) 2127421 : 20074 108 052 2t DI EX At I}
(5) ZZIIZEFIt : 2009 098 292 2t J|E XAl Z0}
(6) Z2HBOIY : 20081 048 022!, 2008 098 302, 2009 048 012
12
50%
32% 24 N
24% 18 v
Q 32%
16% 12
5 6
8% 6
122
65 70 75 80 1100 %
3. :
4. (VaR: 99%, 10 )

New 2Star

HMDM-



New 2Star

10 ) :
POHY-1 1,537

New 2Star POHY-1
1.
@ 2 (1-2)
ELS 0 0
ELS 17,676 17,676
17,676 17,676
2.
(1) JI=XH4E: POSCO BSF, ol0IE A ESEF
(2) gl 2007 102 09
(3) 2012 : 2009 102 07
(4) J1FHA 1 2007 10 08Y 2t D RHAS| FIt
(5) ZBIIEZFIH: 2009 10” 052 2+ J|E XAl E0}
(6) Z2rE LY : 2008 04" 032, 20084 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
65 70 75 8 1100 o0 | 30%
3. :
4. (VaR: 99%,



New 2Star NS-4 |
1.
(
@ 2 (1-2)
ELS 0 140 -140
ELS 37,538 37,538
37,538 37,538
2.
(1) DI EXHA : NIKKEI225 XI& , 4HEK BEF
(2) gl 2007 108 17
(3) 81 2010 10" 11
(4) 123421 1 20074 102 122,152,162 2 J[EXHAO] Bt A= 7
(5) ZIBIIEZ0t: 20104 102 052, 062, 07 24 J|EXHAS B0 Az TR
(6) Z2HEIIY : 2008 04 042 /072 / 08, 20081 10” 062 / 07 / 08, 2009 04F 06 / 07 / 08
20094 102 052 / 062 / 072, 2010 042 052 / 062 / 07
13
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 2,397
4. (VaR: 99%, 10 ) :
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 17,072 17,072
17,072 17,072
2.
(1) JIZ=XH&F : KOSPI200XI 2=, NIKKEI225 X|4
(2) 28l 2007 10" 222
(3) 9121 2010 10" 18Y
(4) 2120424 120074 102 192 2 J|EXHAS] B}
(5) ZIBIIEZIt: 2010 102 14 2 J|E XA ZD}
(6) S2r®ILY : 20089 04 162, 2008 102 152, 2009 04 152, 2009 10¥ 142, 2010 04 14
[ Al [ Bl
SCi=
r @ 39 S0 s 4o
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
R R
25.00% 2TA38 (— 1%
Fite &— - L
3. TSR3 @ 0
AZA:
TR0 — TZAE
6255 —1  cam & T [ 3t =0 Pl
prET B % Ol of=E =]
azea {‘m‘ g=aT
s = = 100y e
3.
New 2Index KN-9 971
4. (VaR: 99%, 10 )
New 2Index KN-9 997




New 2Star LELP-1 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 4,434 4,434
4,434 4,434
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-1 297

4. (VaR: 99%, 10 ) :



New 2Star SEST-4 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 2,431 2,431
2,431 2,431
2.
(1) JIETA: MHFET BEX, SKLAZ EEF
(2) gl 20074 118 262
(3) 21 2010 118 19
(4) J1Z0128 120079 118 222 2t J|E=XH&k EI}
(5) AZIIZEZF: 20104 118 172 2 I EX &2 B}
(6) Z2HEOIY : 20081 058 192, 2008 118 192, 2009 058 192, 20091 118 18, 2010\ 058 18Y
[ Al [ Bl
1o
@ 3% SOt gUC 1 2o
15.65% BAR 40% ol sEEF Hol
o Mo
AL o
26.0% A2
L
W% 202 . ] —
22.8% 1643 - ( *
[
_— e | aam =5
7.5% . ena . - & F Z0 sl
IR 0% OIA ai2Et Aol
— a3y 1Y
0 = %0 A== 1
3. :
a. (VaR: 99%, 10 )

New 2Star SEST-4




New 5 |

1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 6,756 6,756
6,756 6,756
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 5 517
New 6 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 6,051 6,051
6,051 6,051
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.
@ 2 (1-2)
ELS 0 0 0
ELS 1,889 1,889
1,889 1,889
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) Z2HEIIY © 2008 067 092, 2008 122 09, 2009 06F 092, 2009 122 09, 2010 06F 092
[ 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-11 119
4. (VaR: 99%, 10 )
New 2Index KN-11 141
New 2Star IKE-2 |
1.
@) ) 1-2)
ELS 0 20 -20
ELS 4,834 4,834
4,834 4,834
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) JIEXH&F : KOSPI200 X4
(2) g 20074 128 27
(3) 821 : 20094 128 242
(4) J1F=0HA 1 2007 128 269 2t D[ ZRHAS| FIt
(5) ZZIIEZ0t: 2009 128 222 2t J|E XA EI}
(6) 2t IIY : 2008 03 212, 2008 062 232, 2008 09 23, 2008 128 22, 20094 03 23Y, 20094 06% 23Y
[ Al [ Bl
0=
§ o=
@ A SOt B e
Wax T A2 407 =3 aretet =ol
ogjg T F—— 218 @2= 3T
—— % -
12.8% s — L1204
€5 ¢ A3 J
132% 1283 I ESAES
9 9% s
@ 29 =S¢ FtHolats
6.6% &3 © 40w = 5EFSt B0l Q=
33%x ————=—— = a=
b
00 Hes NERE
3. :
4. (VaR: 99%, 10 )
New 7 341
New 2Star HCLS-1 |
1.
( )
@ 2 1-2)
ELS 0 0 0
ELS 25,123 25,123
25,123 25,123
2.
(1) JIEXHA: SR ST, ZUALY BSF
(2) el 2007 122 31
(3) 2HJ1Y 120094 128 24
(4) 2120421 120074 129 282 2 J|EXHAS| BI}
(5) ZIB|IIFEZI}: 20094 128 22 2 J|EXHAO| ZD}
(6) S2r®ILY : 2008 6 252, 2008 128 232, 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 2,169
4. (VaR: 99%, 10 )

New 2Star HCLS-1

, 2009 09& 232



New 2Star IS-5 |

1.
( = )
2 2 (1-2)
ELS 0 0 0
ELS 11,371 11,371
11,371 11,371
2.
(1) JI=XH&E : KOSPI200 Kl &=, &H XA BSF
(2) £&d 12008 01 172
(3) 2HI1Y 2011 1€ 14Y
(4) 2120t 120084 1€ 15 2+ D= XHAre] SOt
(5) ZIBIIEZFI: 20114 1€ 122 2 DI EXHate BIt
(6) Z2HEOtY @ 20084 7€ 10Y, 20094 12 122, 2009 7€ 102, 2010 1€ 12¢, 20104 78 12¢
[ Al [ Bl
EL! ]
"
Hyd BH mAg =UR
s | L dify o L]
T NAE =
WA ——————— Ei - -,
m ——e—  [u A3 T ET)
| ANEFal
WP —_— 1A
. | eyrerre—
. | B ED AT |
an P ] paiamna| | A0s obd aryE B0 !
| g ' | piae |

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

H 1 |
1.
[ )
@ 2 (1-2)
ELS 0 0 0
ELS 1,092 1,092
1,092 1,092
2.
(1) JIZXtat : HSCEI KI %=
(2) £a4d 12008 01 21
(3) 2101 : 2010 01 152
(4) J1E=0t2 12008 01 18 2t DI =KAol SOt
(5) IBIIEFIH: 20104 018 132 2 J|=Rkate B0t
(6) S2HEIIY @ 20084 042 152, 20084 07& 152, 2008 10” 152, 2009 01 14, 20094 048 15Y, 2009¢ 07& 152, 2009 10€ 142
[ Al [ Bl
T i
4 2 NT aNo T |
T i R S S0
MR ———— uaE i ER b
gy —————— H
i | |
-1 T s A [
inpa Y 1.
1 T
wmom T T 1N / HEES
——
1= M ars )
I5in ——+—— N | @ 24 Gy S |
[ SER T LT i B3 dEE A0l Y=
[
1M 1w ] | 1
10 3 AEH
3. :
: N —
4. (VaR: 99%, 10 ) :
: S —



New 2Star LPLS-1
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 16,261 16,261
16,261 16,261
2.
(1) JI=XHAH: LGEEALCD BEF, RUAE BESF
(2) £&d 12008 02 01
(3) 2HJ1Y : 2010 01 29
(4) J1E0t2 12008 01 31 2+ DI=Xratel Bt
(5) ZIBIIEZFIH: 20104 018 27 2 J|=XH&te BD}
(6) Z2HE Ot @ 20084 07€ 28Y, 20094 01& 28Y, 2009 07& 28
[ Al Bl
S UR
] fold Bl pEL
i G A BETE A0l
T AN 20 | e oy
s e (L& || +
L b
16, — fE | ]
T
HEFH
BN | — ENE
1 P Tre Ta p—
- e L pae B
PAeEnE L | 5L B BHEEE Sm
T W S gl . Sl 2

3. :
New 2Star LPLS-1 1,353
4. (VaR: 99%, 10 ) :




New 2Star KSO-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 314 314
314 314
2.
(1) JI=XH&F : KOSPI200 Xl ==, S-0il 83
(2) £&d 12008 02 11
(3) 81 2011 028 07
(4) J1E0t2 12008 02€ 052 2t DI =XHatel B0t
(5) ZIBIIEZFI: 20114 018 28Y 2 J|=XH&te ED}
(6) Z2HE Ot @ 20084 07€ 31, 2009¢ 02& 022, 2009 07€ 312, 2010 02€ 022, 2010 08€ 02
[ Al [ Bl
+ il (]
1 oA Eo pe G L
i —————=— HAN N E T
EE 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-1 141
New 2Star HCLP-1 |
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 12,470 12,470
12,470 12,470
2.
(1) JI=RtA: SUIX EEF, LGE-YALCD EEF
(2) sl : 2008 022 18
(3) 2101 12010 o2& 122
(4) 2120121 1 20084 02% 152 2 J|EXHAS] B0}
(5) IBIIEFIH: 20104 028 102 2 JI=Xkate B0t
(6) S2r®ILY : 2008 08 122, 2009 022 11, 2009 08 12
[ Al [ Bl
+1B
+HE FTRCE L |
el B ek b I 3 RS Ml
A — FEE |
‘Il—r =1
N0 -— 124N
=
HESE
1 s (i b z
4 S T ——"
TATMEED s0n Rl BHMH Bp
& M TS MG l1mo AEEN Aasg " | =
3. :
a. (VaR: 99%, 10 )

New 2Star HCLP-1




New 2Star LGHW-1 |
1.
(
2 2 (1-2)
ELS 0 10 -10
ELS 11,637 11,637
11,637 11,637
2.
(1) JI=Xtet: 8t5t BEF LGEL BEF
(2) £&d 12008 02&€ 21
(3) 2HJ1 2010 2¢ 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
! | = —y ]
] e EEH MG
4100 MAD Fr =
i TR e t———— E¥
e %
& LTR ——— . | 3R
& L1} v | 2
[ " | AESH
A { 2 R !:uﬂrl:‘;:l:
% % N @l K el ':-!-q.;.!-.-.i.“ - E :J LERET
-
3. :
New 2Star LGHW-1 1,048
4. (VaR: 99%, 10 ) :
New 2Star LGHW-1 1,954
New 2Star Hohw-1 |
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 4,677 4,677
4,677 4,677
2.
(1) JI=XtA: SOt EEF, 6t5t ESF
(2) £a4d 12008 02 21
(3) 2101 2010 28 182
(4) J1E=0t2 12008 022 18Y, 19Y, 20 2 DI EXtAH BIIQ M=H R
(5) EIBINIEFI: 20104 028 11, 12, 162 2 I =Xt SOt M=E2
(6) S2HEOIY @ 20084 082 08Y, 11, 122/ 2009 02€ 11Y, 12, 132/ 2009 0811, 12Y, 13Y
[ Al [ Bl
-
y+e [@ s 50 sms il
R F MMRR Br B EEEE S
ety
e —r AR
l—.' e
(Eed — 1Ty
- s } -
E — A HEEM
& T W m 1 — &2 an F"‘:I'lEﬂ 1
L [£-1] Ly | ::'L?;’:'Ei . ﬂ;'r. sl Mol
A
3. :
a. (VaR: 99%, 10 )
New 2Star HCHW-. 732




New 2Star KS0-2 |
1.
@ (&) (1-2)
ELS 0 0 0
ELS 971 971
971 971
2.
(1) JIE Xtk : KOSPI200 XI4, S-Oil =S
(2) oY : 20084 028 21
(3) 2H01Y 2011 02 21
(4) JIEJH2 : 20081 02 202 2t J|EXH&HS] S0}
(5) ZIBINIEZFI: 20114 028 16 2 J|=XH&te EIt
(6) SAWOIY : 20081 08 142, 2009 028 172, 20091 088 172, 20108 028 172, 2010 088 172
[ Al [ Bl
+ul L
i &g Em pec | [ S6E
dire. @A ISP S
e T Bi= 5%
T R S— 1 | | L - e
P —
P ————— (A - - AREA
(=}
15,0 S o I
W3] e A
TE e——
&na o B3 EEH SR
or &R R N
. | e
T T T & '
3. :
a. (VaR: 99%, 10 ) :
New D-1 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 649 649
649 649
2.
(1) I = XF&F : KOSPI200 Xl 4=
(2) £34d 1 2008 02€ 262
(3) 291 : 20094 028 242
(4) J1E=0t2 1 2008 02€ 252 2t J| =KAol SOt
(5) HZII=F04 : 20094 028 202 2 I EAHAHS] S0}
2 T el LT T
. FTEE: EnET ST ArEaie paeaml
. L
&
3.
New D-1 129
a. (VaR: 99%, 10 ) :
New 01




New 2Star KSE-1 187

New D-2 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 211 211
211 211
2.
(1) JI=XH&F : KOSPI200 Kl %=
(2) £&d 12008 02& 262
(3) 81 : 20094 028 242
(4) J1E0t2 12008 02€ 252 2t J|=XHatel B0t
(5) ZIBIIEZFI1: 20094 02& 20 2 J|=XHate EIt
0] R
+
=HE s
I
05
Hgw
oy
i FTE ASMSIER
3. :
4. (VaR: 99%, 10 ) :
New 2Star KSE-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 9,243 9,243
9,243 9,243
2.
(1) JI=XH&E : KOSPI200 Xl ==, SKOIHXI ESF
(2) £&d 12008 02¢ 282
(3) 81 : 20114 028 242
(4) J1EI12 120084 02 25Y, 26, 272 2t DI =XtaF Bt ArsEH 7
(5) EBIIEZF0: 20114 028 18Y, 21, 222 2t J|EXtat B M=H R
(6) Z2HE Ot @ 20084 08 18Y, 192, 202/ 2009 02% 18Y,192,202/ 2009 082 182,19, 20
2010 022 182,192, 222/ 20101 082 18, 19, 20
[ Al [ Bl
LA |
" L]
| RN L A
sEm —— XAl ur i ETE Ha
e
AR —— i oF § | 4
p— 2T
e ——— gl
FEER ——— ] ] L] Fd NEFN
LI e A F i
ik e———— g B i R g
B Y S
dirc 1_4- FEIE M0
(1.1 130 @) ime "
3.
New 2Star KSE-1 185
a. (VaR: 99%, 10 )




New 2Star KSO-3
1.
@ (&) (1-2)
ELS 0 13 -13
ELS 1,106 1,106
1,106 1,106
2.
(1) JIZ=Xt4t 0 KOSPI200 XI4, S-Oil BEF
(2) £&d 12008 038 042
(3) BHJ1Y 2011 03 02
(4) J1E0t2 12008 03€ 032 2+ DI =Xratel Bt
(5) ZIBIIEZFI1: 20114 02& 252 2 J|=XHate ED}
(6) Z2HE Ot @ 20084 08 294, 2009¢ 02& 26, 2009 08€ 312, 2010 02€ 252, 2010 08€ 31
[ Al B]
= ¥
1 B oya Eet s | | HHE
- l-—-— S 1] o 13 S
o e AN L.
| —m
MM s NAA |
B e |aNE & | A aaE
1500 e o s |
PR _—y
[ SR . ANE T - F""_
3 BT EMNICT
l " T IR
o e AEtw ——— 1
3.

New 2Star

so-3

4. (VaR: 99%, 10 ) :




New 2Star

LEHJ-1

(1) 2 (1-2)
ELS 0 10 -10
ELS 7,222 7,222
7,222 7,222

N

N =
o \J

e u

wW

>
oy

o

o

[22)

Oft

New 2Star

New 2Star

LEHJ-1

(VaR: 99%, 10 )

LEHJ-1

IZXHAH: LGEA 2EF, INI 22 BEF
fsiol 12008 03 10
Jlg 20104 032 052
2012 12008 032 072,10L,11Y 2 D=+ o] MEER
|SI1E=0: 20104 028 262, 038 022, 03¢ 2t Fo&EOl BIHS] M= E P
2HEOLY : 2008E 098 012, 022, 032/ 20094 038 022, 03
[ Al [ Bl
B +0
o ded Ho ET i
0 v A iyl R BFEE S
Ty 1]
= ——— RLE ] !
— RLT
0.0 — 1749
. - = »
nex -— HAW
i FEL
PHETIANR
= m ™ e m e /-.:=n -
= 1

2, 042/ 2009 08 31, 09€ 012, 02

ARSH

B4 BM s |
tre @A HSE M0
g 79




New 2Star IKE-3
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 2,212 2,212
2,212 2,212
2.
(1) JIZ XA : KOSPI200 XI=:, KT&G BEF
(2) 23 : 20084 032 11
(3) 2101 12011 038 092
(4) J1E0424 1 2008 03 102 2t D= Xate] Et
(5) IBIIEFIH: 20114 038 07 2 JI=Rkate B0t
(6) E2HTIIY : 2008 092 052, 20091 03 052, 20094 092 072, 2010 032 052, 2010 09 07
[ Al Bl
£ . :
oo BN BET t e
AT 10 AAN T
| Ey-L
AL ] ]
L]
71 AT —_— 443 | P
o — Wy o
HE=n
([ PR T ] | i z
s } B 18 EE ey
| A OIS SR Mo
I — A0 W | dirs i
L
- - - " amen
3.
New 2Star IKE-3 179
4. (VaR: 99%, 10 ) :




New 2Star KS0-4
1.
(
@ @ -2
ELS 0 0 0
ELS 846 846
846 846
2.
(1) JIZ=XHAF 1 KOSPI200 Xl==, S-Oil 2E3
(2) 234l : 20084 03€ 18Y
(3) 21019 2011 03€ 162
(4) J1EHA 12008 03 17 2 J|ZX&tel Bt
(5) ZIZIIZEZIE: 20112 03 142 24 I ETharel EJh
(6) S2+EIIY @ 20084 09€ 112, 2009 032 122, 20094 09¥ 14, 2010 03€ 122, 2010 09 14Y
L Al [ Bl
= |
'y
am R )
A ———a— AN
gk ————— MAEE
3 mi 1] o
¥R p——t— AN AzEN
A
G e . (FE |}
T e S
T —
any 34 f0 prguey
ia & =R N0
e T Hi ET
{2} 148 Wy T "
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-5 |
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 3,433 3,433
3,433 3,433
2.
(1) JIZ=XtAH : KOSPI200 XI==, HSCEI Xl
(2) 234l : 20084 03€ 31
(3) 21019 : 2010 03 262
(4) J1EHA 1 20084 3" 28 2t J| XAl Bt
(5) ZZIIZEZIE: 20102 038 242 2t | ETharel E0h
(6) S2HEIIY : 20084 09€ 244, 20094 03 252, 2009 098 23Y
L Al [ Bl
=
(OIS @ 24 =or s
e 20 50z Ea3 siE Mol
3r.6% Al 2= Az
e r 1878 1
— T
18.8% 1278
=1 [~}
-
a1% . . NSRS
& | TFR [ g a1 zor sttomie
satIEm= 50x =& oistet ®ol
gmEE e e M| T Ay
K
3. :
4. (VaR: 99%, 10 ) :



New 2Star KSO-5

1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 689 689
689 689
2.
(1) JIZ= R4 - KOSPI200 Kl 4, S-Oil® S3=
(2) 2@ 20084 042 01
(3) 8P 2011 032 30Y
(4) 2120128 : 20084 03" 312 2 J|=XHAkS| BIt
(5) ZIZIIZZI}: 2011 038 282 2 I E XS] FD}
(6) Z2tmOIY : 20084 09 252, 2009 032 262, 20091 098 252, 20101 03 262, 20104 098 272
[ Al [ Bl
218 i
3 @ 33 =0 sime | | FUB
o 0% F ol=t&t &0
37.5% 4 EpE . _—
30.0% S 24T [
o ) -
2 uE e———a— a7 a o / A=TH
15.0% TLRE Mm%
7.5% 6= A2 0% ESL
@ 2T =0 F0RIS
F <|El‘—|-’ sF &
o 130 olEao it A
.
3. :
4. (VaR: 99%, 10 ) :
New2Star SEHY-1 |
1.
(
@) ) (1-2)
ELS 0 0 0
ELS 4,420 4,420
4,420 4,420
2.
(1) JIETHA : SKHIUK BS3, SlolH A BSF
(2) 2@ : 20084 042 03
(3) BHJ1Y : 2010 038 30
(4) 2120128 2008 03 31, 48 12, 22 2t J|EXHA Bt A=B R
(5) IZIIZRIt: 2010 038 242, 25, 262 2t J| EXHaF B MEER
(6) Z2HWOIY : 2008 9 232, 242!, 252/ 20091 3 242, 252, 262/ 20094 9 232, 242, 252
[ Al [ Bl
-
e @ 73 ZC AT Bl
BE " 24132 ?; g at=ret A0l
« 1212 .
= a5
1213
- (1
NEE
95K . —— 13 .
Lo T [ @ ma mor g
R = — 50 =M Sl=EEF Jol
o = m = =g | asae
e ==y d

3. :

4. (VaR: 99%, 10 )
New2Star SEHY-1 714




New 2Index KH-7
1.
[ )
@ 2 (1-2)
ELS 0 13 -13
ELS 17,899 17,899
17,899 17,899
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 -
L R 5 23 mu oS
AsalREmE | o ?x.fﬂt o Ro|
age p
& M 7F B0 100 AN=R = .
3. :
New 2Index KH-7 1,436
4. (VaR: 99%, 10 ) :
New 2Index KH-7 1,595
New w-1
1.
[ )
@ 2 (1-2)
ELS 0 124 -124
ELS 39,522 39,522
39,522 39,522
2.
(1) JIZ=XHAH 1 KOSPI200 Xl
(2) Z8iel 120084 042 102 fa s =14
(3) 2401 : 2009 042 09Y i
(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 E[ES

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

310

0% NERNFTEEZ00)



New 2Index KH-9

P =

(VaR: 99%, 10 )

New 2Index KH-8

@ (2 (1-2)
ELS 0 0
ELS 8,920 8,920
8,920 8,920
2.
(1) JIZ=XtAH : KOSPI200 Xl==, HSCEI Xl
(2) 234l @ 20084 04€ 14
(3) 2101 : 20104 048 09
(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 ::I:E I;!ﬁlzﬁ"r'_*ﬁul
b i SN 1343 -
—
17.60% 1243
€.75% - Se—t——— A3
& W 7F ;m ;o —
(VaR: 99%, 10 )
New 2Index KH-9 801
New 2Index KH-8 |
@ (2 (1-2)
ELS 0 0
ELS 4,715 4,715
4,715 4,715
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
o= 19 =0 BT
Y 50 £ oiEE ®al
geay
16. I00%e—— 12432
"
—<
12.25% e——— §A3
o = -
8.150% — A2 7
=T I




New2Star SEST-5

1.
(
@) ) 1-2)
ELS 0 6 -6
ELS 1,362 1,362
1,362 1,362
2.
(1) JIEXA: AT} BES, SKHYZ BES
(2) 23l 20084 042 152
(3) 201 20114 048 13Y
(4) D1E0H24 1 2008 042 142 2t D|E XAt E0t
(5) ZBIIEZIL: 2011 04" 11 2 DX XA ED}
(6) Z2HTIIY : 2008 102 092, 20094 042 092, 20091 10" 09, 2010 042 092, 2010 102 112
[ Al [ Bl
o= .
r & 35 =OF AU FUS
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 S0k oIk
100 130 2N==M 0% =M ol=!st 2101
oA
.
3. :
4. (VaR: 99%, 10 ) :
New2Star POHV-1 |
1.
(
2 2 (1-2)
ELS 0 10 -10
ELS 22,893 22,893
22,893 22,893
2.
(1) JIZXHA : POSCO BEF, HHERY BEX
(2) g 120084 048 17
(3) BHJ1Y 120104 042 132
(4) J1F0HA 1 2008 04 142 /152 /16Y
(5) ZBIIEZIH: 2010 04" 072 /08 / 09
(6) Z2HHIIY : 2008 108 072 /08L /092, 2009 048 07 / 08 / 092, 2009 10 07 / 08Y / 09

o =HE @ 217 = FRa .
B b3 &} LO% 0 olSITt X0l
e 2T
B2 15428 .
i i “
17680% - 1243
- -
‘ = (18
FEEST
BTER - *———— 8
= @ Z2F =ot FoIe
=hat=s S0% EM st-tet A0l
EEve o Ay
I !

3. :
New2Star POHV-1 1,685

4. (VaR: 99%, 10 ) :



New 2Index KH-10
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 10,065 10,065
10,065 10,065
2.
(1) JIZ Rt : KOSPI200XI 4=, HSCEIX| %
(2) gl 2008 48 212
(3) 2HJ1Y 120104 048 16
(4) J1E0424 1 20084 42 18
(5) EBIIEZFIt: 20108 048 14Y
(6) 2t ILY : 2008 108 152, 2009 048 152, 2009 108 14
[ Al [ Bl
AOIE PSS
% * 28 St et e Mol
) T
24.3% 18A3 i
16.2% | 12a3 - .
ANERS
8.1% — [iv, -] - e
| E=
) am
.
L T
3.
New 2Index KH-10 809
4. (VaR: 99%, 10 ) :
H 4 |
1.
( )
@ (&) (1-2)
ELS 0 13 -13
ELS 7,368 7,368
7,368 7,368
2.
(1) JIZXHA : HSCEIXI 2
(2) £8i 120084 048 28Y
(3) 21 : 20104 048 232
(4) JIZ2t= 12008 048 252
(5) AIBIIEF0H: 20104 042 21
(6) Z2tTILY : 2008 072 222, 20084 10F 222, 20094 017 212, 20094 048 222, 20094 072 222, 2009 102 212, 2010E 012 20
[ Al [ Bl
, 2o=
@ 24 =0 ¥ | $ o1z
N 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 ¥ ap= / i ESES
a6z 9 i 6N ! Ve
@& 23 Fer oSt s
131 "—T; ma isstemms | 50% =t at4et Fol Y=
= 2T
100 T HR 2 -
3. :
: :
4. (VaR: 99%, 10 ) :
: N —



New 2Index KH-11

1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 9,408 9,408
9,408 9,408
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-11 672
4. (VaR: 99%, 10 )
New 2Index KH-11 801
New 21 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 7,382 7,382
7,382 7,382
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 21 947



New 2Index KH-12
1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 10,153 10,153
10,153 10,153
2.
(1) J1ZRHAF 1 KOSPI 200K %=, HSCEI Xl 2=
(2) el 1 20081 048 29
(3) 2t : 2010 048 23
(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 ET) 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. :
4. (VaR: 99%, 10 )
New 2Index KH-12 844
New2Star HVLS-1 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 23,992 23,992
23,992 23,992
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 @ 29 EOF Avic
- 0% = e
39, 2043 mh;_g— o 0|
% . 1843 H
| 0 v )
6% 1242
’ E =)
ME=n
a% -— iy, - =T
£ 1" [ @ e =ot sl
ESp iy =t =1 0% =4 al=rEr =ol
AN A% ol "D
& M B 8B 100 N==R fe = . o3
3. :
New2Star HVLS-1 1,460
4. (vaR: 99%, 10 )

New2Star HVLS-1



New 22
1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 4,061 4,061
4,061 4,061
2.
(1) J1Z Rt - KOSPI 200K %
(2) ga4el : 2008 052 06
(3) 2012 : 2010 042 30
(4) J1E0H2 : 2008 052 02
(5) EBZIIEZFIt: 20108 048 28Y
(6) Z2tHIIY : 2008 078 302, 2008 10" 292, 2009 018 282, 2009 048 282, 2009 078 292, 2009 10 282, 2010 01® 28
[ Al B]
y Q=
=02 © 2E ZC B 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=
275 $————*——— M3 gl
==X
loo 107 A=A ’
3. :
4. (VaR: 99%, 10 ) :
H 5
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 3,210 3,210
3,210 3,210
2.
(1) JIZRHA 1 HSCEI Xl
(2) &8 120084 052 06
(3) 2012 : 2010 042 30
(4) 212t 1 : 2008 058 02
(5) ZBIIEZFIH: 2010 042 282
(6) Z2HEIIY 2008 078 30 , 2008 102 29, 2009 018 232, 20094 04¥ 282, 20094 07& 292, 2009 10® 28, 2010E 012 28Y
[ Al B]
oz
4
@ zE SO B | f o
3000 ¢ 2182 50% Eb §I=EE =0l
26 75% | e — ZIE e =T T
22 50% 1882 .'_ AP
18.75% 1582
15.00% * 1782 = .
125, & gga / 2 =R
50 ¢ gm= %
p @ 2% =¢t Folals
375% ’—T— a3 e =Y 50% =4t sl=tEt Rol gl=
100 08 / ATz a5
HERS J
3. :
z 5
4. (vaR: 99%, 10 )
H 5 147



New 23
1.
( )
@ 2 (1-2)
ELS 0 0 0
ELS 3,207 3,207
3,207 3,207
2.
(1) JIZ XA : KOSPI200 Xl 2=
(2) 232l : 20084 052 132
(3) BHJIY : 2010 05% 07Y
(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
SO s S
20,600% zna @ 29 =0 B e
10% =N arEkst Aol
18.005% pa ¥ b= 2= T
15.450% 182
12.875% 1502
10.300% 1209
T I25% oRE
5.150% iy £}
2575% I
100 107 . .
3. :
4. (VaR: 99%, 10 ) :
H 6
1.
( = )
2 2 (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) A1BIIEF0H: 2010 052 042
(6) Z2HEIIY : 2008 08 062, 2008 112 052, 2009 028 042, 2009 058 062, 2009 08 052, 2009 118 042, 2010 028 04
[ Al [ Bl
o
f f&oig
@ 29 =o RIS S0% -
326002 S+ 2142 = ot Ho| Q= AT
s Tt ZIma i
24 4502 1543 — W%
20 F5% 1543
16300 T Y 1ZA=®
122252 % anaz plE>n B
8IS0z T+ i@
100z ¢ B E-] @23 Z0 Skt 50%
=l ol M| Q1= B
Too: los FIE= TS

(VaR: 99%, 10 )

H 6




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-13 519
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

155




New 24

, 2010 02& 102

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 2,595 2,595
2,595 2,595
2.
(1) JIZ Rt : KOSPI200KI 4
(2) ga4el 2008 052 19
(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
g FOE y SOIE=
20 600% 2403 @ 23
10T =
18.055% 2143 ot A
5. 450% i3
12.875% 1583
- .
T0.300% 1243 TR
T IS5 sA3
13 soF SHMQIpT
5.150% (5 L] P fon Sk SOl B
Z575% aga i e
e NEAE
3.
New 24 277
4. (VaR: 99%, 10 ) :
5 H 7
1.
(
2 2 (1-2)
ELS 0 0 0
ELS 2,353 2,353
2,353 2,353
2.
(1) JI=XHAE : HSCEI X%
(2) g 120084 058 19Y
(3) 2012 : 2010 052 14
(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 7/%L TSR3
15.00% L TZAa
nzask f—F—— gz
U ¥ &a=a
375% '-—T— ma
fos  Iom pIESTES
3.
H 7 111
4. (VaR: 99%, 10 )
H 7 118



New W-2

1.
@ 2 (1-2)
ELS 0 0
ELS 29,050 29,050
29,050 29,050
2.
(1) J1ZXHAH 1 KOSPI200 XI2=
(2) gl 12008 058 20
(3) 2HJ1Y 120094 052 18Y
(4) 2122t 1 2008E 057 192
(5) EBIIEZFIt 1 2009 058 14Y
G = (%)
- by
o NE AENTEES
3. :
New w-2 104
4. (VaR: 99%, 10 )

New w-2 126




New 2Star POSE-2

1.
(
@ 2 (1-2)
ELS 0 10 -10
ELS 15,814 15,814
15,814 15,814

2.

(1) JIZEXHA: SKOIUXI 253, POSCO ESF

(2) gl 12008 058 23

(3) 2HJ1Y 120104 052 19Y

(4) JIZH2 1 2008 057 20, 21, 22

(5) EZIIEFIt: 20108 052 13Y, 14, 17

(6) Z2HEIIY :2008E 118 13, 14, 17 /2009 052 13Y, 142, 152 / 20098 11¥ 13, 16, 17

[ Al [ B]

TS
p =
AL 2403 @ z9 SO FS
s0% = alter Mol
g

B e (N
&< T I%
7% — 178

9L . Se——

\
g
E
5
%
i
40%&;
Al
i
2%

& ME M o

3. :

a. (VaR: 99%, 10 ) :

New 2index KH-15
1.
(
@ (2) (1-2)
ELS 0 0 0
ELS 5,974 5,974
5,974 5,974
2. DMUAS Hefole 2] &2d3=x
(1) JIZXH&H : KOSPI200XI 4= , HSCEI Xl
(2) £8d 120084 052 26
(3) 2H1 120114 058 20
(4) J1=0HA 2008 058 23Y
(5) EBIIEZFI: 20114 052 18Y
(6) Z2tHIIY : 2008 118 192, 20094 058 202, 2009 11® 18, 2010 058 182, 2010 118 18
[ Al [ Bl
ez
2% @ 3 Zor FHun F ool
R SOL Fal oL Mol
f=AL
I5% = 30437
28% -————— 2sRj3A — p—
21% D e ———"_ ¥, ] = =
ZAI
TA% . . -— 1z%a
¥ . -IS% —
- N Nininl @ 2% =0 FOlck
™% — 1 A3 - ALsTE0= 50% Eut aI=rEr ol
azea | U% ) oo
3
k=3 3 00

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



H 8
1.
C = )
[€D) (2) (1-2)
ELS 0 0 0
ELS 6,563 6,563
6,563 6,563
2. DHMAE JHeHOIHE )] & E
(1) JIZ=RHAH 1 HSCEI XI%=
(2) ga4el 2008 052 26
(3) 2HJ1Y 120104 058 20
(4) J1E=0H2 : 2008 052 23
(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 _#OIE
@ 2'F T B Son
32% 24743 =3 ol=245t Mol gi= AP
o8% 213 H
24% 18R - 1%
20% 157H=
162 127 -
b E=
12% ¥ gm=
%
& L2 @AT =9 FU0RIS S0
1% ma S| 2k oEt Mol o= AT
oo 1os pIE P i
3. :
H 8 367
4. (VaR: 99%, 10 ) :
~ :
New Ww-3
1.
( = )
(1) @) (1-2)
ELS 0 0 0
ELS 20,313 20,313
20,313 20,313
2. DHMAE JHHOIHE )] 22X
(1) JI=XHAF : KOSPI200XI 4
(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.
New w-3 100
4. (vaR: 99%, 10 )
New w-3 107



1.
( : )
@ (&) @1-2)
ELS 0 30 -30
ELS 12,015 12,015
12,015 12,015

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]
S01=
o =
@ 2% ZOo BUg n0x Al
32% 24E ETREE E R
28% 1M
24% TalE - %
20% 15
16% T 12 = o
f — =N+
12% olg
- . %
i o= d @23 =01 SRS S0%
% »—r— s /‘ Fisiaaea X3 skt Jo| 4= AY
Bass
oo Lo% pIEF RS .
3. :
H °
4. (VaR: 99%, 10 ) :
H °
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) JIZXH&F © KOSPI200KI 2 , S-0il B3
(2) el : 2008 06F 022
(3) 201 120114 058 27Y
(4) 122424 : 20081 058 30
(5) EBIIEFIt: 20118 058 25Y
(6) S2t®OLY : 2008 112 26,2009 05 27,2009 118 25,2010 05 26,2010 118 252
[ Al [ Bl
2012
.
- FHAY @ 39 FoF St o=
28.50% 20% =9 si22E Rol
73.75% ¢——— J0A3 se=as
19.00% ¢———— 20438 — 2%
14.95% &———— 1343
451% S 137" Tﬁai_.ze_;x_q. b 1o =N
LT e g @ RT =0T FIVoRIS
0% =3 alas Rol
o= mo
100 P E=S | .

3. :
New 2Star kos[  30]

a. (VaR: 99%, 10 ) :
New 2Star kso-s [ 36|



(VaR: 99%, 10 )

New 2Star HVLS-2 376

New 2Star SEHY-2
1.
[ )
1) (2) (1-2)
ELS 0 0 0
ELS 20,317 20,317
20,317 20,317
2. IMYAE HOME 2] £+ X
(1) JIZXtaE: BIOIYA BSF, SK UK 2SF
(2) el : 20084 68 04
(3) eIl 20104 58 28Y
(4) J1E0t2 12008 5¢ 30, 68 02Y, 68 032
(5) ZIBIIEFIH: 20104 058 24,25,26Y
(6) S2HEItY 2008 112 24,2526 /2009 58 25,26,272 / 2009 118 23,24,25Y
[ Al [ Bl
. OE
> @z ST Fh e
Yo T 402 S0% =4 a=E Hal
. g=u%
P 1542 P
. — 3L 2%,
1710 . 1283
=TI
S5 - — A%
& B o ho / L
3. :
New 2Star SEHY-2 1,138
4. (VaR: 99%, 10 ) :
New 2Star SEHY-2 2,027
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) 2tJ1 20104 05 28Y
(4) 2120124 20084 058 30Y, 2008 06 022
(5) ZEIBIIEZFI1: 20104 058 25, 2010 058 26
(6) S2rEOtY 20084 088 262, 2008 08& 272/2008 1€ 252, 2008 118 262/2009 028 242, 2009 02& 252/ 2009 05& 262, 2009
20094 082 252, 20094 082 262/2009E 112 242, 2009 112 252/2010E 02€ 232, 2010 028 242/20104 05€ 25¢, 20104 C
[ Al [ Bl
Sz
“ @ 27 =9 oS i
Z&M.—T_ s 10%. =4 sFEE Jol
O o
2058 S S4B e -
IR S =— 198 (-"’—Z IEVa
Tiox & *— 1543
110y *————————— 2R
MG ——F— o=
108 —————— gHz
155 =—————=— 343
= 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. MMAAE HHNOIE 2] 2232 %
(1) JIZXH&F © KOSPI200 XI4, HSCEI X4
(2) £gid 12008 062 09Y
(3) 81 : 20101 06" 042
(4) J1=HA 2008 06" 05Y
(5) ZZIIEZE0t: 20101 068 01
(6) B2 WIIY 1 2008 128 022, 2009 062 022, 20091 128 02
[ Al [ Bl
o1z . som
t @ 2'F =O Fc
oN A%, * 28, b 50% E=0 oI=2E 20|
o=
CE S 1823 i
— 24.4%
122% 2R3
b1 4 =
pE= B
1% - iv. -}
e e __j!_s_'ﬁ - | @ AT =2 FTHERIrHS
AlSsEI=ETIE e 50% = wW=E &0l
[ : Q- ag
e . d
3. :
New 2 1o [T ]
4. (VaR: 99%, 10 ) :
New 2index ki-16]  360]
H 10
1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 6,484 6,484
6,484 6,484
2. MMAAE HNUIE 2] 2932 %
(1) JIZXH&F © HSCEI Kl
(2) £gi 120084 062 09Y
(3) 81 : 20101 06" 042
(4) JIEIH2 1 2008 062 052
(5) ZZIIEZ0t: 20101 068 01
(6) 21 WIIY 1 2008 09 022, 20081 128 022, 20091 032 022, 2009 062 022, 2009 09 02, 20094 128 02, 20101 032 02
[ Al [ Bl
So1=
.
3Zz40L ¢+ 22 @ 27 =0t pwe son | | O
F o = ML HCe
25 e =4 pltet Mol g B
24.30% 1842 .,'_ 1%
2075% 1548
1620 T T 1M= = o
_—
1215 ¢ —— gz / pIE= S
310 T —— ) e
- a1 e @73 Zor slOjels ST
£.05E l—ri oS /’ Taperans = oISt Fg| 2= AT
) azsa
3
e A=RE
3. :
H 10
4. (VaR: 99%, 10 ) :
H o [ 304]



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) 2012 : 2010 062 08
(4) J1Z= 042 1 2008 062 10
(5) ZBIIEZFIH: 2010 06 042
(6) Z2rE I : 2008 09 042, 2009 127 042, 20081 03 042, 2009 067 042, 2009 09F 042, 2009 128 042, 2010 03 04
[ Al [ Bl
ol
5.00% — @24 = MY Fopos
507 =4 ol2tE 2l
33.95% 21z -
28.50% ez
25.75% Az .—' 0 Et
o000 - e T2 M
ER m
14.25% — OB Jl_az_ #
o.50% -—1 G6AZ
o | s o % [ e =ot sglete
MEEENE | 50% 4 Gi=tel &0
3 3 ) »s ™ o f== =] Q=T
3
> —
New 2Index KH-17
4. (VaR: 99%, 10 ) :
New 2index KH-17
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) 2012 : 2010 062 10
(4) J1Z=042 1 2008 062 11 / 12
(5) EIBIIEZF01: 20104 068 07 /08
(6) Z2rEIIY : 2008 09 052 /082, 20081 122 052 / 082, 2009 03 05 / 06,

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

[ Al [ Bl

-0
A
25 000% '——T— P8 ] @ 23 =9l HAg oS
= of=iEl =
21 35% e = U= BT
18/M0L [ *— 1842 x -
— 25%
156y *———— [5AZ
12500% * 1282
aImE an=r A==
62507 * [ F:2
@ A2 To Sl
FiEmR S ma 1% =4 a2 Dl
O Ho-

E2) 100 303 N==a

3. :
New 2Star mss[ 63

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



New 2Index KH-18

1.
[ )
1) 2 (1-2)
ELS 0 0 0
ELS 3,648 3,648
3,648 3,648
2. IMYAE HOME 2] £+ X
(1) JIZXtaE: KOSPI200XI 4=, HSCEI Xl
(2) &g 20084 6€ 16
(3) 2HJ1Y 2011 06 10
(4) J1Z=0t= 1 20084 6€ 13
(5) EIBIIEZF01: 20114 068 08Y
(6) S2HEItY 20084 128 10, 2009 06& 102, 2009 128 092, 2010 06€& 092, 2010 128 08Y
[ Al [ Bl
+ag
@ 39 =9t Fuc P doim
46 50 EHI 50% ®& si=teEt Aol =
Fe AL
38 TN - oM
I G -— onm — 15T%
23.75% — e 1EMR = =
HER+
15,50 — 12N . J—
N S @ 33 0 ol
- ESS 50% F4 ol=l5t Bol
7o S g | T 2d
N
= b B ™ s
3. :
New 2index KH-18
a. (VaR: 99%, 10 ) :
New 2index k-8 309]
H 11
1.
( : )
1) (2 (1-2)
ELS 0 0 0
ELS 7,113 7,113
7,113 7,113

o
=]
0z
0z
il

HeHOIMHE .| &ARE

(1) JIZXHAE : HSCEI Xl
(2) 23 : 2008 62 16
(3) 2HJ1Y 120104 062 11
(4) J1E0424 1 20084 62 13
(5) EZIIEZIt: 20104 06€ 09Y
(6) Z2tTILY : 2008 09F 102, 20084 128 102, 20094 032 102, 200941 067 102, 20091 09F 092, 2009 122 092, 2010 032 10
[ Al [ B]
o1z
»
f 2oz
33000k ¢ *—— 2083 @ 29 =0 BUS 50%
4 512t =l Q= 2T
sggm T 212
28 T50% 1A —— %
200655% 502
1701 T S e VS ] = -
R N— pE- T8
Z235% 4 oA / 1E4
P 2 %
Dt T e c— a
8: el yd @27 =9 SRS S0x
115% "—H me / RssiEng st Aol Q= A
) 2 =%
L
loo Lo NEME



New 25
1.
C = )
@) 2 (1-2)
ELS 0 0 0
ELS 5,713 5,713
5,713 5,713
2. DHMAE HelolE 2] &3
(1) JIZXH&E 1 KOSPI200KI 4
(2) 8 120084 68 162
(3) BHJIY 120104 062 112
(4) J1=0HA 2008 6” 13Y
(5) EBIIEZFI1: 20104 068 09Y
(6) Z2HHIIY : 2008 098 102, 2008 122 102, 2009 03" 10, 2009 062 10, 2009 09 092, 2009 128 09
[ Al [ Bl
s =
77E0L ¢ A=
1gmr = zia=
1emoL §————— % 1&A3
1IE/mL Y I5A3 15
11 00% 1283 T
&o5x o ANEA+
. %
Rkt A @ 7291 =9 sl
oTER ——————&———— ggem s T S RO T
E-L 3
100 1o = *
3. :
New 2
4. (VaR: 99%, 10 ) :
New 2
New w-4
1.
( = )
® 2 (1-2)
ELS 0 0 0
ELS 17,443 17,443
17,443 17,443

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-4 137

(VaR: 99%, 10 )

w-4 117

, 2010 03& 102



New 2Star HVSO-1

1.
[ )
1) 2 (1-2)
ELS 0 0 0
ELS 4,873 4,873
4,873 4,873
2. DHMAE HelolE 2] &3
(1) JIZXtA: =S BSF, S-0il BSF
(2) eraed 12008 068 18Y
(3) 2HJ1Y : 2011 06 162
(4) J1Z=3H2 1 20084 6" 17
(5) EBINIEZFI: 20114 068 14Y
(6) Soimolg ;20085 122 122, 2009 06" 122, 2009 128 142, 2010 06" 142, 20104 128 142
[ Al [ Bl
SO i
e © 3¢ o g | | Pus
« ImA3 20% =4 o=ta 2ol
a350% g AT
—l 1%
20.00% ——————— 24783
21.75% $—————— 18A3
18 1
11.50% ¢—-——— 243 TE%EE—?I——? EE=2 )
@ 3 ZH SHolel=
. —
7.25% 6R2 20% =44 of=E Hol
22w
100 A=TTH ]
3. :
— O
4. (VaR: 99%, 10 ) :
New 2Star HVSO-1
New 2Star GSLC-1
1.
( = )
1) (2 (1-2)
ELS 0 0 0
ELS 1,439 1,439
1,439 1,439
2. IMHAE HeolE 2| &3 x
(1) JI=XHAH: LGS B S5, GSHE BESF
(2) £3d : 200806219
(3) 2H1Y 1201006815
(4) J1Z=0t2 1 2008062162, 2008062172 L 2008H06& 18 I ZXHALS] IO At=EH 7
(5) I EJI1EZIt: 201006209, 20101062 102 ¥ 2010H06§11°' INEXAO EIHO| A2ER
(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|=
R plio T @ 2T ZoF guc
50% 4 al<fst A0]
;= Ay
33% L e
._t— 5%
2% Zhz
so o=
nx . e P E= 50
e | B o a3 mor s
fzmra v | BOR E b=t o)
i priyin
& m7E 0 g — =2 I e
3. :
New 2Star GSLC-1 130
4. (VaR: 99%, 10 )

New 2Star estc-1



1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 5,686 5.686
5,686 5,686
2. A& E HHOIME 0] 223 %
(1) JIEXHA © HSCEI X%
(2) &gl 120084 6 23
(3) 81D : 20104 62 18
(4) J1=0HA 2008 6" 20Y
(5) 21 ZJIZZI} 1 20101 62 16
(6) Z2HTOIY : 20085 9B/ 172, 20081 128 172 , 20095 38 172 2009 62 17, 20098 9B 162 20094 128 162, 20104 38 17
[ Al [ B]
oz
I 2oz
@ 2% o H#MS 50%
—_——
33A00% ¢ N3 it olerat el 2= AT
290y $——%—— 23 ;
25 0% 1643 — 1=
20 875% 1583
W T T 1243 N *
—_— =A%
12.555% b7 |
. —
8.350% ¢ ens @03 o ANPIE 50T
Fer T «—T— ma | = si=rst M0| QA= A
oo los NEAS
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-3
1.
( )
1) (2) (1-2)
ELS 0 0 0
ELS 2.668 2.668
2,668 2,668
2. A AE ANAH0IME 0] o2&
(1) JIXEXA: EUHSEBY 2S5, S-0il 2SF
(2) 282 : 20084 06 252
(3) 2HJ1Y 120114 068 23Y
(4) J1Z=IH= 20084 06 24
(5) EBIIEFI: 2011 068 21
(6) Z2HTOIY : 2008 128 192, 2009 062 192, 2009 128 212, 2010 068 212, 2010E 128 21
[ Al [ Bl
Loz
.
. .
aasow T AR @ 3 = mme | | FOE
- 20% Eal ool =
6.5 S————— JOME 205 *a al= & 2ol
ner =w
29 got. P RN '
—ii 2%
21.7%46 ————— 84S
50K (o
_ Foa ) 1 [
T2 e e Tﬂﬁ!ﬁ:ﬁ‘kv AEE
© 33 S FtolIs
20% =N al=Er =ol
1oo =N oz 2D
¥

3. :
New 25tar wsos  49]

4. (VaR: 99%, 10 ) :
New 2Star wso-3s 80|

ol
=



New 2Star SELP-1
1.
(
(D] 2 (1-2)
ELS 0 0 0
ELS 26,264 26,264
26,264 26,264
2. IMEAE HOME 2] & '—T‘.’.E
(1) JIEXtaE: LGCIAZY 0l BEEF, SKOIUHX 2S5
(2) ereed 12008 068 27
(3) 2HJ1Y : 2010 O6% 23
(4) J1E0HZ 12008 06 242 /252 /262 J|EJHA 2H A0 J|Z A& 24210 BIt M=EHZP
(5) ZIBIIEFIH: 20104 068 172 /182 /2 o UUI“‘JF"'OI PIENSS ’—.’—.‘9\ ot dt=ERP
(6) %1‘53}‘” 12008 128 172 / 18Y /192, 2009 06& 172 /18 / 19Y, 2009 12&€ 172 /18Y¥ /21
[ Al [ B]
Tas . DOIS
2% TP E
§1.40% * 243 o ENLESS
o AR
L 1313
— 4%
15.70% | 1713
: E =
M=
7.05% — {3
e 1 TEE @ o =vt orop
FAsmEs| o | 50T =4 skt ol
- » == - g
-] i o ==y *
3. :
New 2Star SELP-1 1,902
4. (VaR: 99%, 10 ) :
New 2Star SELP-1 2,786
New 26
1.
(
(@] 2 1-2)
ELS 0 0 0
ELS 11,691 11,691
11,691 11,691

IS HHOITHE et &AFR X

o
=
0z
0
il

(1) JIZXH&F 1 KOSPI 200X 4
(2) @t 20084 068 30
(3) eI 20101062 25
(4) JIZ=J421 : 20084 062 27
(5) ZIIERt: 2010 062 23
(6) Z2t¥
[ Al
, ol
22 00x i—T— 2183
9z ¢ 2=
.50k T A3
B T I5A&
100 s b
8.25% 2o b=
) 53] b=
275y P —— s b2
AR oz =R

el 12008 09& 242, 20084 122 232, 20094 03F 242, 20094 06 242!, 2009 09& 232, 20094 12& 222, 2010 03& 24

[ Bl
—ols
@ 27 =0t gms
0% =0 o E 1
f AT
+
— Y
oI
=A==
%
& 2% o sHNOI2lS
TR sierESS a0x £ si=rel Zo| 2=
s as

3. :
New 26 1,206

1,215

(VaR: 99%, 10 )
26

New




New 2Star HVSO-2

1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 4,569 4,569
4,569 4,569
2. IHAHATE HHOGE 8] &APE
(1) JIEXH: BUHEBY 2EF, S0l 255
(2) gl 120084 078 01
(3) 81 2011 06 292
(4) J1=0HA 2008 06€ 30Y
(5) A1BIIEFH: 20114 062 272
(6) Z2HWOIY : 2008 128 242, 20091 062 252, 2009 128 24, 20104 062 252, 2010E 128 27
[ Al [ Bl
ERSTES
-
azs0% T MR @ 33 =0 gug | | $UE
. F] al2at Rl
U605, G— O pryape=
29.00% $———— 2431 . * 219
21.75% $———————— 18058
14.50% ¢———— 2 1m
12043 [mmuzes = PIEEST
F25% e——— am @ 39 =21 SoRls
20m =W = He|
835
100 pIE=508 .
3. :
New 2Star HVSO-2
4. (VaR: 99%, 10 ) :

New 2Star HVSO-2 120




New 27

1.
C = )
[€D) (2) (1-2)
ELS 0 0 0
ELS 3,739 3,739
3,739 3,739
2. IMYAE HOME 2] £+ X
(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% '—T— Pls = @ AL = EUIC
10% = a=rs Hol
1B83m% $——*—— 2= s
YT 1843
-
1315y ¢ 15A2 : i
10.500% 1243 [ o
=R
TH8H% o3
A
5.2900% N3 @ 29 S0 Stiol2l=
O A erene= | 7T T xE *‘"'_ ol
2675% P g Higiomes e =2t al=rE =ol U=
-
oo 107 =R
3.



New 2Star NH-5
1.
[€D) (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) Za4el 12007 8" 29
(3) 201 120104 8E 26Y
(4) J1E=0H2 1 2007 08 27 J| EXHAH B0t
(5) EBIIEZFIt: 2010 08K 242 J|EXHaH Bt
(6) Z2HEIIY : 2008 028 222, 20085 08 222, 2009 028 242, 20094t 08/ 242, 2010 028 23
36.6% 36 13
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. :
4. (VaR: 99%, 10 ) :
New 2Star NH-5 475




New 31

1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,324 3,324
3,324 3,324
2. DHMMAE Heol 2 2| &9 32X
(1) JIZ=Xtat © HSCEl X124
(2) g : 2008 058 26
(3) 201 2010 05€ 20
(4) J1=0123 @ 2008 058 23Y
(5) EIEBIIEFI1:2010% 052 18Y
(6) S2tHIIY : 20084 08 202, 2008 118 19Y, 2009 02 182, 20094 052 20Y, 2009 08€ 192, 20094 118 18Y, 2010 02€ 18
[ Al
W FEE
g
13.500% ———t——— 1288
o | e gm® L -
BTSON a1 smw® _ _
FEAE
1 S S S S T .
T
o2 | | 3 OE at=E Aol
il FTEL
§5 op S5 100 NERS +
3 :
4. (VaR: 99%, 10 ) :
New 2Star LS-2
1.
( )
[¢))] 2 1-2)
ELS 0 0 0
ELS 4,190 4,190
4,190 4,190
2. THMAS Heolie 2] &3
(1) JI=Xta: LGEA 2SF, M43 ESF
(2) Zai @ 200808207
(3) 811 : 2009H08& 052
(4) J1=012 : 20080806
(5) ZISIIEFIH: 200908203
(6) S2tEIIY : 2008 1128 03, 2009 022 03, 2009 042 30
[ Al N [ 8]
il o DY SRR Y
19.00% 12783 BT o 0=
FTRRNREAT
14 5% " s
@_5a0re BN
MEFH
8T IN=
WAy cMEED
Al s o Dl
s RaE=22
75 S0 55 %0
5 8 55 W m -

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



New 2Star KESE-2

1.
( )
[€D) 2 (1-2)
ELS 0 0 0
ELS 8,063 8,063
8,063 8,063
2. MHMAE Heole 2| &2 X
(1) JI=Tat: MAEET BESF, 828 BEF
(2) g @ 2008 088 05
(3) 201 2010 078 30
(4) J1=012 120084 072 31, 082 012, 042 =IO Ats=HH P
(5) EIBIIEFIH: 2010 072 26, 27, 28 =JI9| =7
(6) S2tE Ot : 2009 012 22,23,282/2009 072 24,27,282/2010% 01 25,26,27L =I}o| Ats=EH P
[ Al [ 8]
@ 1=
ol ) > E mas
30.0% 240N 2
22.5% 1842 i
e 1
15.0% 12202
71.5% 622
70 75 S0 85 00 SI==1 | | = |
3. :
4. (VaR: 99%, 10 ) :
New 2Star KESE-2 1,434
New 32
1.
( )
[€D) 2 (1-2)
ELS 0 0 0
ELS 2,884 2,884
2,884 2,884
2. IMMASE HefodeE o] &2
(1) JIZ=XtAE: KOSPI200X 4=
(2) &8 : 20084 08” 04
(3) 801 : 20104 07 30
(4) J1=012 1 2008 08 01
(5) ZEII=FIH: 20104 078 28Y
(6) S2HEIIY : 2008 108 29, 2009 018 28Y, 2009 04% 28Y, 2009 07 292, 2009 10€ 282, 2010 01€ 27, 2010 042 28
[ Al [ 8]
. oU= p U=
22.4%, 24702 @ 23 Z? sde
40% =J a=rEt Jol
19.6% 2172 ai=mg
16.98% 18714 ‘
14.0% 15783 * J:m
11.7% 12703 a6 o
JIFAE
8.4% aJis
-q0%a
5.G% 671 & 23 =21 Fitolal=
L o f P 40% Eil §i2tet Hol W=
2 a% f ama ~ ot by
3
e 147 -
3. :
4. (VaR: 99%, 10 ) :



New 2Index KH-20
1.
(
(@) [7) (1-2)
ELS 0 0 0
ELS 5,864 5,864
5,864 5,864
2. I AE JHHOIWHE 8] &9 RXE
(1) JI=XHH © KOSPI200KI 4=, HSCEIXI 4
(2) el : 20084 088 042
(3) 81212 : 2000 078 31
(4) 2122128 : 20084 088 012
(5) EIBIIEZIt 1 2009 078 292
(6) Z2+mOIY : 2008 112 262, 2009 03F 27
L Al [ Bl
==
N ® 11 Te e oz
AS% F R of S Hol
- TR e
14 752 12 4=
1425%
9.50R [ =
) P ESES
4. 7% “ 4=
ED S ] 104 ==
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-20 367
New 2Star HVSO-6
1
(
@) ) (1-2)
ELS 0 0 0
ELS 2,643 2,643
2,643 2,643
2. IFYAE Jef0IE 8] 293X
(N JIEX: HUEZY 2S5, 5-0Il 253
(2) gl 2008 87 12
(3) 8112 20114 078 29
(4) J1E2121 : 20081 07 % 312
(5) 2 ZIIZFIt: 2011 079 27
(6) Z2+EOlel : 20004 018 282, 20004 072 282, 20108 018 272, 20108 078 282, 2011
[ Al [ Bl
R
3
450% e————— IS @3 S0k phut o=
Z9 o e =ol g
ITE% e WA a3
30.0% ¢——————— 2R ——{1310,
22.5% @¢—————o0 (g
165.0% G————— (o: T s 1o NEFIH
AFwEFa
7.85% ¢——— =z @3 SoF pHHOIZEE
20% = e =ol
A- AL
61 bIEEST
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-6




H 16 ]
1.
@) 2 (1-2)
ELS 0 0 0
ELS 25,691 25,601
25,691 25,601
2 THYAE OIS 2] £212%
(1) JIZ XA+ © HSCEI X2
(2) el 20084 78 31
(3) 21 : 20094 78 292
(4) J1E0424 : 20084 78 30Y
(5) A ZIIEZ0}: 20094 728 27
(6) S WILY : 20084 112 262, 20091 032 262
[ Al [ Bl
=F -]
! m T ¥ o
L 1M B =
Y W T
f — A
- " 1 : -
2% _’1’/ =il ko]
L
3. :
H 16 1,750
4. (VaR: 99%, 10 ) :
H 16 2,027
New 30 ]
1.
@) ) (1-2)
ELS 0 0 0
ELS 3,300 3,300
3,300 3,300
2 IMAATE HHOITE 2] 2R %
(1) JIZEXH & © KOSPI 200K 2
(2) g2 : 2008 072 28
(3) 8D : 2010 07 23
(4) J1Z012 : 2008 078 252
(5) HBIIEZ04: 20104 078 21
(6) S2WIIY : 20084 102 222, 20091 012 21, 2009 04 222, 2009 078 222, 20095 102 21, 20104 012 20, 20101 048 21
[ Al [ Bl
s o= . 2o
23.000%, 24013
20.125% 21718
17.250% 180013
14.375% 153
11.500% 17271a
8.625% 91
5750% 6714
2.8B/5% 3n=a
168 07 P
3.
New 30 374
4. (VaR: 99%, 10 ) :




New 2Star

1S-6

New 2index KH-19 |
1.
[@) ) (1-2)
ELS 0 0
ELS 8,463 8,463
8,463 8,463
2 THAAE HANME o] 297%
(1) JIZEXHA © KOSPI200 Kl 4
(2) wae 2008 78 172
(3) 212 : 20094 78 152
(4) 210124 200849 78 162
(5) HZIIEZ0}: 20094 78 132
(6) Z2HHOIY : 2008 118 132, 2009 038 13Y
[ Al [ Bl
hois 6 iE BE HES <+
p AL A e M
B A
1167 1 el i |
1.3 L E G|
5 A Er b
T = ™ 1
WIT_INE 3
3.
New 2Index KH-19
4, (VaR: 99%, 10 )
New 2Index KH-19
New 2Star 1S-6 |
1.
@) 2 (1-2)
ELS 0 0
ELS 758 758
758 758
2 HEAE HATE e 292%
(1) JIZEXHAH : KOSPI 200 X2 MEE X HEF
(2) grael 2008 78 21
(3) 9 @ 20101 78 192
(4) J1Z012¢ : 2008 78 18Y
(5) EZIIEZEIL 1 20104 78 152
(6) Z2HHOIY 2009 017 152, 2009 072 162, 2010 018 14
[ Al [ Bl
o=
32.0% 2473
24.0% 1813
16.0% 123
8.0% e
81 85 90 95 I8¢ 2=
3. :
4, (VaR: 99%, 10 ) :




o
=

New 29 |
1.
(
(] 2 (1-2)
ELS 0 0 0
ELS 3,196 3,196
3,196 3,196
2. DA S HeoleE 2] &A1 E
(1) JIZ=Xr&k : KOSPI 200 Kl 4=
(2) w2008 7€ 21
(3) 201 2010 072 16
(4) 21Z012 @ 2008 072 18Y
(5) ZBIIEZFIH: 20104 07€ 142
(6) S2HEIIY : 20084 10€ 152, 2009 018 14, 2009 04 152, 2009 07& 15Y, 2009 10€ 142, 2010 01& 13Y, 20104 04€ 14
[ Al [ Bl
g OIS
27 A% 2412
19.6%6 2121 H
16.8% 1w . * -
140% 1520 i
18 3
1.2% 12 / -
8.4% ana T
5.6% ¢ Il @ 29 =@ FUolals
= za a2 5 Mol 215
2.8% ana /’ s e = ol
08 07 Y-y
3. :
New 29
4. (VaR: 99%, 10 ) :
New 29
New 28 ]
1.
(
(€3] (2 (1-2)
ELS (0] 0 0
ELS 3,166 3,166
3,166 3,166
2. MMAE HeolME 2] £ 3=
(1) JIZ=Xk&H 1 KOSPI 200K 4=
(2) g3y 120084 07 14Y
(3) 201 : 20104 07 09Y
(4) 21=01 1 2008 072 11
(5) ZIBIIE3I1: 20104 07€ 07Y
(6) =2vHOrY : 20084 102 08Y, 2009 01€ 07, 2009 048 082, 2009 072 082, 2009 10 07, 2010 01 062, 20104 04% 07
[ Al [ Bl
. TS
22_00% I 2472
15 25% 217
16.50% 18712
13.75% 15712
11.00% 12902
8.25% o=
5 GO% [:5 %=1
2.75% 3
Lo 1T = L
3. :
4. (VaR: 99%, 10 ) :
New 2



H 15 ]
1.
(
[0) @ 1-2)
ELS 0 0 0
ELS 895 895
895 895
2 MANE AHOITE 2] =ATE
(1) JIEXFA © HSCEIXI %
(2) &8 : 20084 07 14
(3) 801 : 20104 07& 09
(4) 21012 : 20084 078 112
(5) 21Z0IZ =0} : 20104 078 072
(6) S2HEIIY : 2008 102 08Y, 2009 018 07, 2009 042 08Y, 2009 07 08, 2009 10€ 07, 2010 01€ 06, 2010 042 07
[ Al [ Bl
Mlg
20y  rom
i mzﬂgﬂakgm‘ ==
35,0005 J— =0k ol2i Mol = BY
28.875% - 1M
24 0% 18mM3
20.625% 15M3
16.900x 1203 =R
12.3m% T ans
8.250% T 67 = SAT S0 HAORIE 50%
R ]J= ame =0t oleint Mol Q- AT
100 108 FE=Z 1P =
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-4
1.
(
@ @ (1-2)
ELS 0 0 0
ELS 2,462 2,462
2,462 2,462
2 MEAE AHOIIE 2] 29 1E
(1) JIER: BHEIY BEX, S-0il 2E=
(2) graiel @ 2008 078 14
(3) 81 : 20114 072 08
(4) 21E0tA @ 2008 078 11
(5) HIZJIZE30}: 20114 078 062
(6) Z2HB 1Y : 2009 01 072, 2009 078 08, 2010E! 018 062, 2010 078 072, 20115 012 062
[ Al [ Bl
ol
I @ 3@ zer mus || TUE
i35m0 T 367 20% = @<t=t H0|
g=as
36.25% w————————————— 30213 T
.
< —{l
29.00% S 2471 2%
21.75%% -— 187
1m
1450% ¢ o Taawees ™ =
7.05% —— - @ %= =0 BunlEs
o2 20w Fab @ErE Fol
o= g_‘—.i
100 e
3. :
4. (VaR: 99%, 10 ) :
New 2star HVS0-4




New. 33 |
1.
( )
@) ) (1-2)
ELS 0 0 0
ELS 1,015 1,015
1,015 1,015
2. MTAAE A0S 0] 22U 2E
(1) JIZEXHA © KOSPI200 Kl 4
(2) g2l : 20084 08 11
(3) 9HJ12 : 2010E 08 04
(4) J1Z012¢ : 20084 088 08Y
(5) HZIIEZI}: 20104 088 042
(6) Z2HHOIY : 2008 118 052, 2009 028 042, 2009 058 042, 20095 08 052, 2009E 118 042, 20104 022 032, 20101 058 042
[ Al [ Bl
FUE . o=
21,300 ———————— NN @ 29 =0 S
1o =4 oi=ist ®ol
18,55y $——t—— 71N =AY
e ————— i
15, Ss0e. M2 — e
13,355, ——a——— |5 J:
(18 o
10, 5ecy, +————— |[I§E / AEAE
A%
* —
T8 4 W @ 213 =o swolnts
FAs R 40% 20 af=1EF A0 2=
5 3300 4———— ENE o A az
7 EESY ————l———  IH d
R nEmE
3. :
New s
4, (VaR: 99%, 10 ) :
New %
New 2index KH-21 |
1.
( )
@) ) (1-2)
ELS 0 0 0
ELS 4,159 4,159
4,159 4,159
2. MAAE HAHOIME 0] 22U 2E
(1) JIZEXHA © KOSPI200 XI4, HSCEI X4
(2) g2 : 20084 088 11
(3) 9HJY : 2009 88 7Y
(4) JI1Z=042¢ : 20081 088 08Y
(5) HZIIEZI} : 20094 088 052
(6) Z2HHOIY : 2008 128 032, 2009 048 03Y
[ Al [ Bl
2B
+ 4 2og
141056 * | 1243
| — a1
9,408 * &ma =
HENS
4_700s (3 a2

108
AER=

3. :
OFOICHA New 2IndexTIHel &1 2 & Xt Al EHKH-21
4, (VaR: 99%, 10 ) :
=

DFOICHA New 2Index It & Z S XHAI &KH-21 374



New 2Star SS-5

1.
(] (2) (1-2)
ELS 0 0 0
ELS 5,048 5,048
5,048 5,048
2. MHMAE HeoME 2] &R =E
(1) JI=Rpo . HEMT} BEEF, HESHH EEF
(2) Zaiad 20084 082 14
(3) 2101 12010 08" 112
(4) 21012 1 20084 082 13
(5) FEINIEFIH: 2010 088 09Y
(6) S2tHOtY 2008 128 092, 2009 042 08, 20094 082 07, 20094 122 092, 20104 042 07
[ Al [ Bl
Lk |
'
Loz g MES INEND ol
s e PImL
it i A
by = mar
b d = - ' 1l =14 — 1
s —_— 1R - AEER
TIL058s —_t M|r
kP —— JAr
e E . ARER
3.

=}
o
o
|>
=z
@

<

n
Q
S

el
0z
0x
o
4n

New 2Star HCSE-2
1.
(
@ (2) (1-2)
ELS 0 0 0
ELS 3,428 3,428
3,428 3,428
2. IMMAE Heol e 2] &A1 E
(1) JI=XpaE: SOOI BES3F, SKHIUX 285
(2) gy 120084 08¥ 18Y
(3) @01 120104 08 11
(4) ZZ=INIEHAZHY 1 2008 082 124, 13, 142
(5) SHIEOIIAZ ALY : 20104 082 054, 062, 092
(6) S2tEItY @ 20094 028 05, 062, 092/ 2009 08" 052, 06, 072/ 2010 028 05¥, 082, 09
[ Al [ Bl
et ]| e e T
0% * MAAR Wa & GHIE S
Bi= A
o * EE §]
I—. i
7.0 —_— 1248
—— —_— =T e
HESH
L] —  aaw

ip e
fm S EUH 55
& e l————— i o
T T = i -
u LTLI | 1]} y [F-5 ]
3. :
DHOICHA New 2StarIlHA4 A & & X} Al EHHCSE-2

X
4. (VaR: 99%, 10 )
OFOICHA New 2StarliiA4 AL 2 & X} &l € HCSE-2 21

N




New 35

1.
( )
(D] (2) (1-2)
ELS 0 0 0
ELS 959 959
959 959
I}

2. MY S HeHOITE 2] &7 x
Al

(1) JIZXH& : KOSPI 200 Kl 4=
(2) e : 20084 082 18Y
(3) 901 : 20104 8] 13Y
(4) ARIIEXNSZHY 1 2008 82 142
(5) SIDIEX£ZHY : 20104 82 112
(6) 2L : 2008 112 112, 20094 028 112, 2009 058 112, 20094 082 112, 200941 112 112, 2010 022 10, 2010 058 11
[ Al [ Bl
p SN e |
LT, (T —— T} | T
T ———— AR '.? .1.:.' A an
| |
1amn ———a——— I5AW " iy
19, nEE, v |74l [ (2
| | BN
il s————— il
L %] - -
LTWA ——————— Al oo B pmaT
1 O EFECTE TEF
2T ———a——— G § "-,-.':i_i'-:" =y .
) * . 4
L L 10T ABRS
3. :
OFOICHA New ZEJERI4 I IHY A Z RIBSS
4. (vaR: 99%, 10 ) :
OFOICHA New FEDFXI 41 IHA AHZ RIB5S 115
New 2index KH-23 |
1.
( )
@) 2 (1-2)
ELS 0 0 0
ELS 2,868 2,868
2,868 2,868
2 THEAE J[H0ITE 2] 227
(1) JIZXH& © KOSPI200 X4, HSCEI Xl
(2) gaie : 20084 082 18Y
(3) 91 : 20094 8 13Y
(4) FZIIENHZHY 1 2008 82 142
(5) ABIIENHZH Y : 20094 082 112
(6) Z2+EOIY : 2008 128 10, 2009 048 09
[ Al [ Bl
+oE DY BN FRE f sam
Fe && BFIP E
B Oy
14K ¥ AN :
— i
§,a1r% A o e I T .
NEmE
4.70% —_— AW ! —_ |
. } L alll gt
o Lol pMEH Sm
- R . o il |
] T [T} [T .
3.

OFOICHA New 2IndexIt M & &
4. (VaR: 99%, 10
DFOICHA New 2IndexIit A &HE

i~
=

>

Jn



New 34
1.
[0) @ 1-2)
ELS 0 0 0
ELS 7,019 7,019
7,019 7,019
2 MANE AYOTE 2] =9 7E
(1) JIEXI& : KOSPI 200 Xl 4
(2) gae 1 2008 82 212
(3) 91 : 2009 82 19Y
(4) JIEINE : 2009 82 202
(5) HZIIEZ0}: 20093 88 172
(6) Z2+EOIY 1 20084 122 172, 2009 042 152
[ Al [ Bl
+UF W FUE
-
155% ———— . 1ZW3
— 15
0% —— M3
NERE
B 43 ] .
% P [ 13 =m amoes
E T =T
neamems | |UEEF
==4d Ll
o 95 108 NERL
3. :
New a
a. (VaR: 99%, 10 ) :
New 34
New 2index KH-22
1.
[0) @ 1-2)
ELS 0] 0 0
ELS 4,372 4,372
4,372 4,372
2 MANE RIS 2] =7E
(1) JIEXHAF © KOSPI200 XI% , HSCEI XI4
(2) g3 20084 82 212
(3) 91 : 20094 82 19Y
(4) J1Z012 : 2009 82 20
(5) HZIIZZ0} : 2009 8 172
(6) Z2+HOIY : 20084 122 172, 20094 042 152
[ Al [ Bl
R o1 =3 EAS 4 sy
1 0 O R S0
F= 29
ET e o |-
v
120685 — =S
AEMDE
634% - — i E
! & 1 =0t sl
FHEEIE | . e D sEE H0
) &5 0 e, /]s‘g?; | eeEe
L
3. :
a. (VaR: 99%, 10 ) :
New 2Index KH-22




New 36
1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 959 959
959 959
2. MMAUAE Jef0ImE 2] 232
(1) JIEXHA : KOSPI200 Xl 4
(2) g3 @ 2008 088 25
(3) 2HJ1Y : 2010 088 20
(4) 2120124 1 20084 082 222
(5) 21ZJIEZ0t: 2010 088 182
(6) 2L : 2008 118 192 |, 20094 028 182 , 20091 058 192 |, 20094 082 192 , 2009 118 182 , 2010 028 17, 20101 052 18Y
L Al [ Bl
o uS . o1z
22.00% ¢ 2443 @ 24 =oF FHIC
20% =M sl=HE Al
19.25% ¢ 2IRE gE= 2
16,50 ——e— 18683 .
13. 757 ¢—e—— 1543 k l
1o &—————— 1743 m/n
ANERH-
——
8.75% A3 =
5.50% ¢&———+———— GH3A @ 23 S ol
AEsiEmma 10% X alte 2 21
2.75% ¢—————8——— IHE ~ LS 250
3
lop 207 ANEZR4
3. :
New 3
4, (VaR: 99%, 10 ) :
New 2Index KH-24
1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 3,386 3,386
3,386 3,386
2. MMAAE JefolmE 2] 22
(1) JIEXHA : KOSPI200KI 4+, HSCEI Xl 4
(2) g3 @ 2008 088 26
(3) 9HJ1Y : 2009 088 21
(4) 2120124 : 20084 052 232
(5) 21ZIIEZ0t : 20094 088 192
(6) Z2rOIY 12008 128 172, 2009 048 17
L Al [ Bl
N
& L e
1N 1z48
L}
— (R 1]
11.34% - aid . - .
AER
5.HT% — 1{Hf
HEmTEAR
. - - ! - - =Y
14 EE i 14 - Bl
” HERS b
3. :
New Zindex KH-24
4. (VaR: 99%, 10 ) :
New 2Index KH-24




New 2Star HCSE-3

1.
( )
[€D) (73] (1-2)
ELS 0] 0 0
ELS 4,580 4,580
4,580 4,580
2. IMMAFE Hefole er| &= =x
1) JIZXtet: SUX 2SS, SKOIUX 2SS
2) gsil 1 20084 08 27
3) 8] 20104 08€ 20
4) J|=J12 120084 08] 222, 252, 262 2t J| = XHA BI19| 3L At=H A gt
5) EEZIIEFI1: 2010 08 16Y, 17, 182 2+ J| = Xtat BI19| 3L Ats=EH P gt
6) S2tHOIY : 20094 02 16, 17, 182 /2009 082 172, 182, 192 / 2010E 02 12, 16Y, 17
[ Al [ B8]
=98 e |
J1E% » i e,
23.7% - 143
—
% 1208 _
AZEN
1 A3 @ 23 52 e
5Bt E& 2 SN
2EET
™ TS BDb BS5 ]
L A=Z7
3. :
4. (VaR: 99%, 10 ) :
New 37
1.
( )
[€D) 2 (1-2)
ELS 0 [o] [0]
ELS 1,480 1,480
1,480 1,480

'

HefolHE 2] &7 x

N
E
&
07‘
= ot

1) JIZXA : KOSPI200 XI4
2) 2@ :2008E 9B 1Y
3) B : 2010 08 27
4) J1Z=JH2 1 2008 08 29
5) ZZJIZEFIt: 2010 08 25
6) S2HEIIY 2008 112 262 , 20004 028 252 , 2000 058 262 , 2009 08 262 , 2009¢ 112 252 , 2010 02 242, 2010\ 052 26

[ Al [ Bl

sz
s 22
ZEIDO e AR
@ 29 g e
20, 1 25 $——t———— 2IHE aps Eut GEETE B0
2EaR
17,250 i S
1
1437y ——e— 1SHE R N
0625% ¢+ S E E"/: MNERS
— .
5 7S0% ¢ Mg STTH
2 HTS% ————————— T2 @24 3% HApRs
= 1 | e =3 aiEzst Bl Q=
T E::uern =25
100 T} e 224 |
3. :
New 37

4. (VaR: 99%, 10 ) :

New 57



New 2Index KH-25
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 3,904 3,904
3,904 3,904
2 HA4E AAOITE 299 295%
(1) JIZ=Xak : KOSPI200 XI==, HSCEI XI4=
(2) gt @ 2008 9”0 1Y
(3) 201 : 2009 8¥ 28
(4) J1=01 @ 20084 8€ 29
(5) ZIBII=FI: 20094 08€ 262
(6) S2tHOIY : 20084 128 232 , 2009 48 24
[ Al [ Bl
e
. ' 2uz
17.4% 1A
— ENd%
L % m— > ]
[{: =
EES T
5.6% 1 — un3
50 3 (T T —
3. :
4. (VaR: 99%, 10 ) :
New 2Star PH-2
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 1,120 1,120
1,120 1,120
2 TAE NANGE 00] £07E
(1) JIZX4k: POSCO EEF, 8liXt 2ESF
(2) g : 2008 098 04
(3) 201 : 2010 09 06
(4) 21=2J1 @ 2008 09€ 03
(5) ZIBII=FIt: 20104 09€ 02
(6) S2t=IIY : 20094 01€ 02,2009 052 04, 2009 09 02,2010 012 04, 2010 052 03
[ Al [ Bl
+aE
-
o M @ OAE eNEEE sug
TN
% - in F] SASHHuRE BT
el b | " — ]
|
Jr—. e
1% P S N >, |- ]
L) =
= X
12% S F HEZ
; 158 —
6% — ma s - & Ok 4=
T EEEEn - A ZE 02 E
_,_214‘ B2E A0 s 28
2 R L ] M HEFH
3. :
4. (VaR: 99%, 10 ) -
New 2Star PH-2 154




New 2Star HCHY-1
1.
(€] (2) (1-2)
ELS 0] 0 0
ELS 95 95
95 95
2. MMAS HeolE )] £ 7=
(1) DXt SR BSF, 6l0l1EA BSF
(2) g8y : 20084 09 05Y
(3) 201 : 20114 09& 02Y
(4) J1E124 1 2008 098 04Y
(5) ZIZJIEFIH: 20114 082 31
(6) =2rEItY @ 20094 02€ 27, 20094 09€ 01Y
L Al [ B]
FAE zog |
3
A —_— —_—
1243 60%( % 60%) T HENEE
o a4 3
WP R FE
6 | S 1h%( 1 90%)
NEX=10 —
W] BATIEE & 2N
s IEmerE 29
we 125 138 EFN
L
3. :
4. (VaR: 99%, 10 ) :
New 2Star HCHY-1
New 2Star SH-2 |
1.
(
(] (2) (1-2)
ELS (0] 0
ELS 1,105 1,105
1,105 1,105
2. IHMMAE Heol e 2] &A1 E
(1) JI=XA: HEET BEF, o019 A BEF
(2) w2008 9€ 8L
(3) @o1Y : 20104 99 2
(4) J1E=012 2008 99 3, 49, 5 JIEAt&H Bt M=EHP
(5) ZIZIIEFIH: 20104 88 27Y, 302, 31 D=4t B0t Ar=EH R
(6) S2HEIIY : 20094 28 24Y, 252, 262 / 2009 82 27, 28Y, 31 /20104 28 23Y, 24Y, 252
[ Al [ Bl
JUE J e H
23 ¢ 33
0% * MME S oRtH By
PTeE=
5N — 1882 .
—L
17.0% " 1282 _
= BLS
AEEN
&5% -
3 23 =2 SR
S = wEE 20
=37
* MW TS 80 ES " v
075 80 B Reh gy
3. :
4. (VaR: 99%, 10 ) :
New 2Star SH-2




New 2Star 1s-3 |

1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 2,756 2,756
2,756 2,756
2. DHMMAE Heol 2 2| &9 32X
(1) JI=Xat: LGEA BEF, A4 EEF
(2) g : 2008 092 08
(3) 201 2010 09 02
(4) JI=01A 120084 9F 3Y, 42, 52 J|EXtat BItO| Al=EH R
(5) ZIBIIE=FIH: 20104 8 27Y, 30, 31 JIEXH& SIt9| At=Z R
(6) S2tHOIY : 20094 29 242, 252, 262 / 2009 8 272, 282, 312 /2010 28 23, 24, 252
[ Al [ Bl
+UE o SUE
6% - MAE @ Fd =% HAC
I3 SEE 20
= ae
bl » 134 F
L
— 1 1%
§: S S N ) |
53 -
HEEN
% » G b
@ B3 S0 SRS
3 si=# 30
) T 75 80 85 . asas
I 5 | B85 q
™ xzz
3. :
4. (VaR: 99%, 10 ) :
New 38
1.
(¢ )
(1) 2 (1-2)
ELS 0 0 0
ELS 1,296 1,296
1,296 1,296
2. IMMASE HefodeE o] &2
(1) J1Z=XkAE . KOSPI200X] 2=
(2) w2008 092 08Y
(3) 871 2010 09’ 03
(4) J1Z01A 2008 09 052 JI=Arak It
(5) ZBIIEFIH: 20104 09€ 01 JI=Xrak It
(6) S2HEIIY : 20084 128 22! / 2009 3€ 22 / 2009 06" 022 / 2009 09& 02 /20094 12& 02 /20104 03= 022 /20104 06€ 022
[ Al [ Bl
s
1 sz
24 242
Lol I g 1
21% nimeE A = aEzE =)
iy
LE: > 182 =T
15% - 1502 H
Wp— _E-I
12% - 124 & [
[T (7
an e / pIES S
6% EIH = - N T
% am e @ Fd E Ul
H%EEEE ;uc =0 Sl =IE 2ol B
10w 10 =R =224 2

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



New 39
1.
@ @ a-2)
ELS 0] 0 0
ELS 5,117 5,117
5,117 5,117
2 THUAE AHUTE 0] 942 E
(1) JIZ X4 © KOSPI200 Xl 4
(2) el @ 2008098 122
(3) 9212 : 2009098092
(4) 1Z012 : 20084092 112
(5) 2 ZIIF X0t : 2009098072
(6) Z2HEIIY : 20081 128 052, 20091 038 052, 2009\ 068 052
L Al L
08 S
15.50% —L12]§
L [ - S N S |-
6T . . NP
nENS
33 . | e INEH ,
i T T
0% 0 S22
e | mEae
55 oF 95 1M A=
3. :
New %
4 (VaR: 99%, 10 ) :
New 3
New 40
1.
@ @ 1-2)
ELS (0] 0 0
ELS 2,454 2,454
2,454 2,454
2 THEAE AAHOTE 0] 2942 E
(1) JIZXH4F © KOSPI200 Xl 4
(2) a4l : 2008098162
(3) 212 : 2009098102
(4) 21Z01324 : 2008409 12
(5) ZIZIIZ==It 1 2010H092 102
(6) Z2HEOIL : 20081 128 092, 20091 038 092, 20091 068 09, 20091 093 092!, 20094 128 092, 20101 038 092!, 20101 068 092
[ Al
. SomE
AN ————————————— TN
21.35% ———————— INEZ
IB.30% ——— 182
15.25% #———— |5
1220 4 |2 &
o5 ——— = MERS
B 1D e -
EEE 5 PE E® SEMHE
205% 4————————— I = | % ED SR Bl 2
EER Y 2®
T T ASHS .
3. :
4. (VaR: 99%, 10 ) :




New 2Star LEPO-1

(VaR: 99%, 10 ) :
a

New

(
(1) 2 (1-2)
ELS 0 0
ELS 853
853
TTANE NHDE 0] 297E
JIZEXHAL: LGE A ESF, POSCO BEF
@il 12008 098 19
oY 12010 09" 17¢
JIEIA 1 2008E 09€ 182
EBIIEFIH: 20104 09€ 15
S2HEOrY 120094 01&€ 14, 2009 05€ 13, 2009 09€ 15Y, 2010 01€ 13, 2010 05¥¢ 13Y
[ Al L
~ONE o
) oo % suE
o | -]
20L% - EE Fa
JETEN - rain |-
EEN e emm FIT L
20.01% e |- HEFH
1590 | — 1 =z % Mo om aw2ssr
LR
GETN - ] ] AESENYE=ES
[T] [5] o Ly nE==x
(VaR: 99%, 10 ) :
New 41
(¢
(1) 2 (1-2)
ELS 0 0
ELS 1,308
1,308
COHHAE HeHOIME 2] &2 X
JIZ XA KOSPI 200 Xl %=
@ai 2008 98 22
oY 2010 9 17
JIE0HA 12008 9 19Y
EBINIEFIH: 2010 98 15¢
S2tEOIY 200812162, 200903162, 2009062162, 200909162, 2009 12& 162, 201003162, 201006 162
[ A [ Bl
R o 2OF
el |1 1. A SECERNRSRRESS———T Y 1}
IR T T e — Fib £
D e |g‘_‘.
1660y ——— 1w | [i%
12500 84— |2R§ -
AEm:
GITEN s G E
we ———
G, 2300, greep— A (@ g% masas
L195% ——————— TR ] | e Rel IR
Ba3 = —
i -
f1i] i INES




New 2Star HCHY-2

1.
(
@) (2 (1-2)
ELS 0 0 0
ELS 327 327
327 327
2 THMAE HATGE 2] 29 7%
() JIEX: BOX REX, 510/HA HEF
(2) 22 : 2008 098 23
(3) 0HIY 2011 098 21
(4) 21ZJ124 : 20084 09 22
(5) RZIIZEZIE: 20114 098 192
(6) Z2HEOIY : 2009 038 182, 2009 098 17
[ Al [ 8]
T+HE
&
som 1
&
1203 . : B80% ‘© BENEmE |
! ERHE BT
. e T
ﬁ;‘ a ' ' B":‘ AER=1TH e
! i M?umﬁ o HEN=T
i i LI
i Sy | ORER I
+ i *
100 120 125 ZIEFA v
3. :
New 2Star HCHY-2
4. (VaR: 99%, 10 ) :
New 2Star HCHY-2
New 2Star KEHD-2
1.
(
@) (2 (1-2)
ELS 0] 0 0
ELS 575 575
575 575
2 HEAE HATE e 292%
() JIEXA: BUK BEX, 510/HA HEF
(2) g8 : 2008 098 23
(3) 0HJ1Y 2011 098 21
(4) J1Z0124 20084 098 20
(5) FZIIZEI}: 20114 098 192
(6) Z2HHOIY : 2009 032 182, 2009 098 172, 2010 038 172, 2010 098 162, 2011 038 172, 2011 098 19
[ Al [ Bl
s T aE FhN g TeaE
- il Ed w9y
" B==9
-
f 21.0% r— s
L 4
i nemy
f S e o P
- = e gl T o R s
. !xi "= = £ —
oo s ez ) "
3. :
New 2Star KEHD-2

4. (VaR: 99%, 10 ) :
New 2Star KEHD-2 ﬁ




New 43

1.
( )
(] (2) (1-2)
ELS 0 0 0
ELS 8,101 8,101
8,101 8,101
2. DA S HeoleE 2] &A1 E
(1) JI=Xk&E: KOSPI200 Xl
(2) gy 120084 098 29
(3) 201 120104 099 24
(4) J1E=012 2008 098 262
(5) IEIIEFIt: 20104 098 172
(6) S2rEIIY @ 20084 128 222, 2009 038 232, 2009 062 232, 2009 098 232, 2009 12% 222, 2010 03 23, 20104 06¥ 23
[ Al [ Bl
L e H]
27.000% * MME o249 =0 ;S
- 5t
2367 * ZIAE AN 20t at=ar =l
B =T
20, 250% - 18
"
15.875% - I1IsHE .—l L%
135008 > 120 ] W
NERE
1L125% - e
T
6. 750% - M E @ M3 g9 Solels
samana | W ERaEEE S0
3.375% - me n'fg_;“gg" 3% -
100 107 NTHE
3. :
New a
4, (VaR: 99%, 10 ) :
New 2Index KH-26
1.
( )
(] (2) (1-2)
ELS 0 0 0
ELS 9,607 9,607
9,607 9,607
2. IMMAE Heol e 2] &A1 E
(1) JI=Xk&: KOSPI200 XI==, HSCEI Xl 4=
(2) g 120084 098 29
(3) @01 120104 09% 25¢
(4) J1E=012 2008 098 262
(5) ZIZIIESFIt: 20094 098 232
(6) =2rEIIY 20084 018 21, 2009 058 212
[ Al [ Bl
FUE
5 +2o1E
r L
149.68% » A
— 2 8%
7.34% — 44 ¥ i PEE
s - LR =i ?‘!I]E-E
LIS 42 23 =8 =0l
5 o 100 REURINB] aww | meme
8 0 NERS B uE 2%

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



New 2Index KH-27

1.
( )
(€] (2 (1-2)
ELS 0] 0 0
ELS 3,734 3,734
3,734 3,734
2 WANE ANOILE 0] Z019%
(1) JI=Xt&H: HSCEI XI%=, KOSPI200 Xl 4=
(2) g8y : 20084 108 06
(3) 201 : 20094 10€ 05Y
(4) 21F012 2008 10°8 02
(5) ZIZII1E30t: 20094 09€ 30
(6) =2rEOtY 2009 01€ 02, 2009 048 02¥, 2009 078 02
L Al [ B]
il T ERADZL H= | saog
bt A | 1243 AZRMolts Ed| | T
UG A o0lY ETE
=g = ne
15% * 9N
i W
s G E- |
NEZH
23 . 63 E
| (—— 4% | @ SHARsSs o= &
- | AETHOZAE =71
I J’f’/féﬂiifiﬂw ERLE 4 0l ST
75 80 55 90 [ =T my| o= "2
W =z . mEs
3. :
4. (VaR: 99%, 10 ) :
New 44
1.
( )
(€] (2 (1-2)
ELS 0 0 0
ELS 3,617 3,617
3,617 3,617
2 WANE ANOILE 0] Z017%
(1) JI=Xk&F 0 KOSPI200 XI4=
(2) g8y : 20084 108 06
(3) 201 : 20104 09€ 30
(4) J1F01 2008 108 02
(5) ZIZIIE301: 20104 09€ 28Y
(6) =2rEOrY @ 2008 128 292 |, 2009 03¥ 30Y , 2009 06&® 292 , 2009 09" 282 , 2009¢ 128 292 |, 2010 038 30¥, 2010 068 292
L Al [ B]
. FHE sug
26, 4% & » raNE @ 23 =N Fc
4D EN SEIE S|
23. 1% * 2inz o=AT
19.8% * + 1802

15.5% * - 1502 [

(1] o
13.2% * - 1202 / NERS
0 9% - ap e L

L 3

4y
@Y SN FWRlE
B.6%% - B2 FIEE == = -l%fﬂ'o =het = A=
EEE 2w
3% - - =
B NERS

3. :
“



New

45

New 2Star SEPO-1
1.
(
(1) (2 (1-2)
ELS 0 0
ELS 7,440 7,440
7,440 7,440
2 TAAE NAOTE 00] 2955
(1) IR AEET BSF, POSCO BSF
(2) g8 : 20084 108 10Y
(3) 201 : 20114 108 07Y
(4) 21F01 2008 10€8 09
(5) ZBII=FIt: 20114 10€ 052
(6) =2rEIIY : 20094 048 06,2009 108 06,2010 048 06,2010 10€ 06,2011 048 06
[ Al [ Bl
sug
-
39 go amc +
£ sEmE kg e R N
g=ae
12 51 ME
.0 — e . MNE
75 5% T9ME
HET:
1T | 1oWE
& 23 =0 SR
asx ENE 5 R SIS =)
a=a%
B W " azne
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEPO-1
New 45
1.
(
(1) (2 (1-2)
ELS 0 0
ELS 734 734
734 734
2 TAAE NAOTE 00 2955
(1) JIZ=X&E : KOSPI200 K| 2=
(2) g8y : 20084 108 13
(3) 201 : 20104 10€ 08Y
(4) J1F012 1 2008 108 10
(5) ZIBII=FIt: 20104 10€ 062
(6) =2r=OtY : 2009 01€ 07, 2009 048 07, 2009 078 07, 2009 108 072, 2010 012 062, 2010 048 07, 2010 078 07
[ Al [ Bl
R 2oz
23, DB, e T @ ou =% sEE
4% 8 SFEEN S
PIIE Y S — "] - |
Z=ae
17,7500 ——————————
I‘.m .
11500, ————————
B e S
BT, e
T ERN ht—
T T
3.
New 45
4 (VaR: 99%, 10 )







