84

2008-11-12
two-star ELS PH-2 |
1.
( = )
@ 2 (1-2)
ELS 0 0
ELS 6,004 6,004
6,004 6,004
2.
(1) JIZXH&H: POSCO BEF, EUIX ESF
(2) FOISNZR LT : @SS
(3) £ad 12005 128 21
(4) 201 120084 128 24
(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
L
il M 5
L3
A

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




New 2Star HW-1 |

1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 9,551 9,551
9,551 9,551

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.
(
@ 2 (1-2)
ELS 0 0 0
ELS 9,659 9,659
9,659 9,659
2.
(1) JIZEXHA : KOSPI200 2 EF, NIKKEI225 ESF
(2) gl 120074 58 162
(3) 2t : 20104 58 13
(4) JIZ2H= 12007 58 14 2 DI X XA Bt
(5) ZEIBIIEZFI: 20104 58 142 2 DI =XHat Bt
(6) Z2tH LY 1 2007 112 9, 2008 57 82, 2008 11® 11, 2009 58 112, 20094 118 11
1 3 A
40%
30.6% 36
25.5% 30
20.4% 20 «
15.3%
18
10.2% 23
. 40%
12
5.1% v
6
< ) >
85 % % 1) H = x (1+15%)
2) H = x (1-
3. :
New 2Index KN-7 477
4. (VaR: 99%, 10 )

New 2Index KN-7 372



New 2Index KN-8

1.
(
@ 2 (1-2)
ELS 0 0
ELS 12,917 12,917
12,917 12,917
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% 26
25% 20
20% 2
15%
18

10%
12

5%
6

T 85 90 95

a. (VaR: 99%, 10 )

New 2Index KN-8

0
3. :

752

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) JIE=XAE: AT BSF, NIKKEI225 253
(2) g 12007 68 4Y
(3) 2t : 20104 58 28Y
(4) J1F=0HA 1 2007 5/ 31 2t JIE XA SOt
(5) ZBIIEFIL: 2010 57 262 2t I EXHA FIt
(6) Z2tH LY 1 2007 11”1 272, 2008 58 272, 2008 11® 262, 2009 58 272, 2009 118 25
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
350 | 3%
) 90 0 " v
1) H = x (1+15%)
2) : = x (1-
3. :
4. (VaR: 99%, 10 )

New 2Star NS-2




New 2Star NS-1
1.
@ 2 (1-2)
ELS 0 0
ELS 8,068 8,068
8,068 8,068
2.
(1) JIEXHA : A E XL, NIKKEI225 253
(2) graed 120074 58 21
(3) BHIIY 12010 5”0 17
(4) JIZ2H= 1 2007E 58 182 2 JIERHAF Bt
(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. :
4. (VaR: 99%, 10 ) :




New 2Star NS-3 |
1.
( )
@ 2 (1-2)
ELS 0 0
ELS 5,856 5,856
5,856 5,856
2.
(1) JIEXHA : A E XL, NIKKEI225 253
(2) g3 2007 67 4L
(3) 84012 : 2009 57 29
(4) J1Z=IH2 1 2007E 6" 1Y 2 DI E=XHA B0t
(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 NS-3 314
4. (VaR: 99%, 10 )
New 2Star NS-3 313




New 2Star NH-1

1.
@ 2 (1-2)
ELS 0 0
ELS 18,905 18,905
18,905 18,905
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-1 705

4. (VaR: 99%, 10 ) :




New 2Star POSH-1

New 2Star POSH-1 |
1.
[ G )
@ @ 1-2)
ELS 0 0 0
ELS 23,799 23,799
23,799 23,799
2.
(1) JI=XAE: POSCO BS =, MSHIF BESF
(2) e 12007 7€ 42
(3) 271 20104 68 29
(4) J1F012 1200749 6 29, 78 2, 3L 2t J| XA SIS M=EH R
(5) ZBIIZ=FI1: 20104 62 2562 2t J| = XHat SOt
(6) S2+HEIIY : 20074 12€ 262, 20084 6& 252, 2008 128 26, 20094 68 252, 2009 128 28
. 48 T2 a5 A .!JIHI Z2E SENT EHD B O/ R
st
SUR 1
E
F0% G A
e T ] - TRL N
IBA% e 2AHE ~
1= N S—" T ] IR e
1o N SR} 1" g1}
| " |
4.5% T - P
ki JI:-F-J'}F ----- -] -awe
k.
."‘- PEIEE WIPEE 5 JEGS 2% REIESETE MM a8
B RN & & & TN HENESNOH Rl EaE S0 B AW
|
| Cleun & & & SHNN SENSEN0H MED HAE 2ol U AT
3. :
a. (VaR: 99%, 10 )



New 2Star NH-2 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 2,733 2,733
2,733 2,733
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.

4. (VaR: 99%, 10 ) :



NH-3

New 2Star

(1-2)

-450
4,111

4,111

(2

450

1)

4,111

4,111

ELS
ELS

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

120104 7€ 142

2]

120074 78 13

ot

=

(4)2

12

-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

al [

<

o
=)

g

&)
EEIE
o =
NN
oo

g

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

KEWF-1

New 2Star

(VaR: 99%, 10 )

New 2Star

124

KEWF-1



New 2Star KELP-1 |
1.
(
@ 2 (1-2)
ELS 0
ELS 5,179 5,345
5,179 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-1 218

4. (VaR: 99%, 10 ) :




New 2Star POSH-2 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 12,257 12,257
12,257 12,257
2.
(1) JIZRHAF 1 POSCO, Al8HX| =
(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 IZI
O¢——> 27.9%( 9.3%)
18.60% 24
13.95% 18 ————) 18%( 6%)
9.30% 12
4.65% 6 ) )
N 100 > | -20%
A
3.
New 2Star POSH-2 112
4. (VaR: 99%, 10 )

New 2Star POSH-2



New 2Star SEKE-2 |
1.
(
@ (&) (1-2)
ELS 0 0
ELS 1,363 1,436
1,363 1,436
2.
(1) JIEXHL : AETT}, B2E
(2) gl 120074 8 2Y
(3) 2101 : 2010 78 29Y
(4) J1=0HA 1 2007 7)€ 3122 EIt
(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 o
A
5.25% 6
) 80 85 90 100
3. :
New 2Star SEKE-2
4. (vaR: 99%, 10 )

New 2Star

SEKE-2 182



New 2Star

SEKE-3

New 2Star SEKE-3
1.
(
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 _50%
33.75% 30
21%
27.00% 24
50 -35
20.25% 18 )
2
13.50% 12 _50%
6.75% 6
D % (1+21%)
2
-3 30 -25 -20 ~-15 -10 0
%)
® 1
3. :
4. (VaR: 99%, 10 )




New 2Star SGHY-1 |
1.
(
¥ 2 (1-2)
ELS 0 0
ELS 14,470 14,470
14,470 14,470
2.
(1) JI=RHA: AEEBY 2EF, 6l0I1HA BEF
(2) gl 120074 88 9Y
(3) BHJ1Y 20094 87 5L
(4) 120424 = 20074 08" 062, 07, 082 2t D EAHAH EIt0) AR
(5) 21ZI1FF0F: 20094 078 30, 312, 08" 03Y 2 D[ XX B9 A&ER
(6) Z2HEIIY : 2008 012 302, 312, 022 012, 2008 072 302, 312, 082 012, 2009 017 30, 022 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.
New 2Star SGHY-1
4. (VaR: 99%, 10 ) :
New 2Star SGHY-1 1,660



New 2Star SGDS-1 |

1) (2 (1-2)
ELS 0 0
ELS 18,628 18,628
18,628 18,628

b

T g
o >
[

no

e
ne

)

a =
JrBaS]
o
[FL

[ca]
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

s60s-1

(VaR: 99%, 10 )

New 2Star SGDS-1 737

, 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 -5
ELS 11,147 11,147
11,147 11,147
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. :
a. (VaR: 99%, 10 )

New 2Star YH-2 778




New 2Star NH-4

1,266

New 2Star NH-4 |
1.
@ 2 (1-2)
ELS 0 0
ELS 27,544 27,544
27,544 27,544
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 1,412
4. (VaR: 99%, 10 )



New 2Star HGDG-1 |

1.
@ 2 (1-2)
ELS 0 0 0
ELS 9,869 9,869
9,869 9,869

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) 2ZIIEFI}: 2009 082 242 I E XA SOt

(6) Z2HHIIY : 2008 027 222, 20081 082 222, 2009 02 24

12
50%
24.20% 2 -
18.15% |- 18
15%
12.10% 2 ‘
50 60
6.05% 6
80 65 70 75 1100 A = T s

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



New 2Star IKE-1
1.
@ 2 (1-2)
ELS 0 0 0
ELS 9,012 9,012
9,012 9,012
2.
(1) JIZRHA 1 KOSPI200 Kl 8282 B3
(2) g 2007 098 14
(3) 2012 :: 20108 9" 10Y
(4) J1F=HA 1 2007 09 129 2t D[ RHAS| FIt
(5) ZBIIEFI: 2010 9/ 082 2 J|EX4el EI}
(6) Z2+TIIY : 2008 3=/ 07, 2008 92 092, 2009E 32 092, 2009E 98l 09, 2010E 37 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 %0 100
3. :
4. (VaR: 99%, 10 )
New 2Star IKE-1 567




New 2Star KIKE-1 |
1.
@ 2 (1-2)
ELS 0 0
ELS 37,231 37,231
37,231 37,231
2.
(1) JIZEXHAH - KOSPI200 XI2: , t= 8 PS5
(2) el 12007 098 19
(3) I : 2010 098 13
(4) 123421 1 20074 09 14, 172, 18 24 | Eotol MsEE
(5) ZIBIIEZI}: 2010 092 082 2t J|EXHake E0t
(6) Z2rEWILY : 2008 3" 072/ 102/ 112, 2008 98 082/ 092/ 10,
20094 32 092/ 102/ 112, 2009 92 072/ 082/ 09, 2010 3 08/ 092/ 10
1) 3
42% 36 40%
35% 30
21%
28% 24
60: 80
21% 18
14% 12
% 6
80 85 ES) 100
3. :
New 2Star KIKE-1 2,171
4. (VaR: 99%, 10 ) :
New 2Star HMDM-1 |
1.
@) ) (1-2)
ELS 0 0
ELS 7,868 7,868
7,868 7,868
2.
(1) JIEXHL: HREMHY BEF , SHURHIA BS
(2) ga4el 2007 10” 08
(3) 2121 2009 10" 01
(4) 2120421 120074 102 052 2 J|EXHAS] B
(5) ZZIIEFI: 2009 098 29 2 J|E XA
(6) Z2+EILY : 2008 048 022, 2008 098 3 20094 042 01
1) 2
50%
32% 24 N
24% 18 v
O 32%
16% 12
50 65
8% 6
122
65 70 75 80 1100 50
3.
New 2Star HMDM-1 251
a. (VaR: 99%, 10 )
New 2Star HMDM- 457



New 2Star

10 ) :
POHY-1 1,550

New 2Star POHY-1
1.
@ 2 (1-2)
ELS 0 0
ELS 17,654 17,654
17,654 17,654
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) Z2HHIIY : 2008 04F 032, 2008 10" 02, 2009 048 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.
(
@ (&) (1-2)
ELS 0 0 0
ELS 37,198 37,198
37,198 37,198
2.
(1) JIZ=RHA : NIKKEI225 XI , ALEE R B3
(2) gl 2007 108 17
(3) 2H1 120104 10" 11
(4) J1E0t2 12007 10€ 122,152,162 2 DI = XA Bt MsEHR
(5) ZIBIIEFIH: 20104 10€ 052, 062, 07 2t DI E=XHAHQ BIto| AsEHA
(6) Z2HHIIY : 2008 047 042 /07 / 082, 20081 10 062 /072 / 08, 2009t 042 06L /07 / 08
20094 102 052 /06 /07, 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 1,996
4. (VaR: 99%, 10 ) :
New 2Star NS-4 3,498
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 16,368 16,368
16,368 16,368
2.
(1) J1ZRHA 1 KOSPI200XI 4=, NIKKEI225 X2
(2) gl 1 2007H 108 22
(3) et : 20104 10 18
(4) J1Z=JF2 120074 102 19Y 2t J|EXH4 B}
(5) IBINIEFIH: 20104 108 14 2 J|=Xkate S0t
(6) Z2HEIIY : 20081 04® 162, 2008 108 152, 2009 042 152, 2009 10” 14, 2010 048 14Y
[ Al [ Bl
SCi=
r @ 39 S0 s 4o
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
-— N
25.00% 2TA38 (— 1%
Fite &— - L
3. TSR3 @ 0
AEAE
T2 RS — T2Ad
6255 —1  cam & T [ 3t =0 Pl
AraSEo| 0% 012 S =2l
azea {‘m‘ g=aT
s = = 100y e
3.
New 2Index KN-9 780
4. (VaR: 99%, 10 )
New 2Index KN-9 961




New 2Star LELP-1 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 4,424 4,424
4,424 4,424
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. (vVaR: 99%, 10 )

New 2Star LELP-1 376



New 2Star SEST-4
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 2,331 2,331
2,331 2,331
2.
(1) DI ERHA : AN BEF, SKEYB ESF
(2) gl 20074 118 262
(3) 2012 : 2010 112 19
(4) J1Z0424 1 20078 11/ 22 2t J| XAt B}
(5) ZBIIEZFI: 2010 118 172 2 J|E X4 E0}
(6) Z2rH I : 2008 057 192, 20084 112 19, 2009 057 192, 20094 112 18, 2010 057 182
[ Al [ Bl
118
@ 33 O FHAC T 015
15.65% BAR 40% ol sEEF Hol
o Mo
i o
38.0% M2
L
W% 202 ( ] M
22.8% 1643 - ( *
[
S SR JEEN
7.5% - aAa ) & F Z0 sl
IR 0% OIA ai2Et Aol
— o254 C A=A
0 = %0 A== b
3.
New 2Star SEST-4 312
4. (vaR: 99%, 10 )

New 2Star SEST-4




New 5 |

1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 6,731 6,731
6,731 6,731
2.
(1) JIEXH&F : KOSPI200 X4
(2) gl 120074 128 03
(3) 81 :2010¥ 11" 292
(4) J1E0421 12007 112 302 2 JIE XA B0t
(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 . 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 5 557
New 6 |
1.
( = )
@ () (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) DIE0421 12007 128 7Y 2t J|E XAl B0
(5) ZZIIEZ0t: 20094 128 22 2t J| ZRHate| Et
(6) Z2tTIIY : 20084 3 42, 20084 62 3, 2008 9 3L, 2008 122 3, 2009 3 42, 2009 62 32, 20094 9 2
[ Al [ Bl
aolz » 2O
T @ 24 =01 #UIC
26.00% T 25 E ] 35& =44 al=E Aol
L o g"u:::-
22 % 21 M=
< 182 -i
19.50% e —l e
Gy, $——————— {52 |
= [ (]
15.00% 1239
e JAER+
9.75% 5
X"
6.50% ens @24 52 @UolRls
3.25% - ma TmesEgEog || B R OSE N0ISE
Zaz aw
100 106 =R = *

New 6

4, (VaR: 99%, 10 ) i : i

New 6



New 2Index KN-11 |
1.
@ 2 (1-2)
ELS 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) Z2HHIIY : 2008 067 092, 2008 128 092, 2009 06 092, 2009 128 09, 2010 062 09
[ Al [ Bl
1) 3
52.8%
36 40%
44.0% 30
35.2% 24
26.4% 18 «
17.6% 12
2)3
8.8% 6 40%
80 85 90 100
3.
New 2Index KN-11 106
4. (VaR: 99%, 10 ) :
New 2Index KN-11
New 2Star IKE-2 |
1.
@) ) 1-2)
ELS 0 0
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 13
40%
41.0% 30 f—
32.8% 24
24.6% 18 <
16.4% 12
2)3
8.2% 6 0%
80 85 0 100
3. :
New 2Star IKE-2 270
4. (vVaR: 99%, 10 )

New 2Star IKE-2 227



New 7 |

1.
( = )
¥ 2 (1-2)
ELS 0 0 0
ELS 3,010 3,010
3,010 3,010
2.
(1) JIZ=XH&F : KOSPI200 XI2:
(2) g 20074 128 27
(3) BHIIY 120094 122 242
(4) J1F=0HA 1 2007 128 269 2t D[ ZRHAS| FIt
(5) AIBIIEF0: 20094 128 222 2t J| XA ED}
(6) Z2tTILY : 2008 03 212, 20084 062 23, 2008 09 23, 2008 122 222, 2009 03 23, 2009 06 23, 2009 09 23
[ Al [ Bl
0=
§ o=
@ A SOt B e
26 A% «—T— 242 407 =3 aretet =ol
ogjg T F—— 218 @2= 3T
—er g L]
19.8% L3 = — 120
€5 ¢ A3 J
132% 1283 I ESAES
9 9% s
@ 23 =S¢ sttolel s
6.6% &3 © 40w = 5EFSt B0l Q=
33%x ————=—— = a5
b
00 Hes NERE
3.
New 7 193
4. (VaR: 99%, 10 ) :
New 2Star HCLS-1 |
1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 25,093 25,093
25,093 25,093
2.
(1) JIEXHA: SR ST, ZUALY BSF
(2) g3l 120074 122 312
(3) 81 : 2009 1289 242
(4) D1E0424 1 2007 128 282 2t J|EXHArS] Et
(5) ZZIIEZIH: 2009 128 222 2t J|EXHAS| FI}
(6) E2HTIIY : 20084 6” 252, 20084 122 232, 2009 62 242
[ Al [ Bl
1) 2
1 50%
36% 24 _
27% oo 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 1,140

4. (VaR: 99%, 10 )
New 2Star HCLS-1 2,441



New 2Star IS-5 |

1.
( = )
¥ 2 (1-2)
ELS 0 0 0
ELS 11,310 11,310
11,310 11,310
2.
(1) JIZ=Xtet : KOSPI200 KI&, A& &I BEF
(2) £&d 12008 01 172
(3) 2HI1Y 2011 1€ 14Y
(4) J1E0t2 12008 1€ 15 2t DI =XHakel S0t
(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
Rl | LiE L dify o L]
W e 48 =
WA e e T | | P -,
m ——e—  [u A3 T ET)
| HNEFa
WP — A
. | eyrerre—
. | B ED AT |
an P ] paiamna| | A0s obd aryE B0 !
| g ' | piae |
[T '3 5 ire ABEH
3.
New 2Star IS-5 790
4. (VaR: 99%, 10 ) :
New 25tar 155
H 1 |
1.
[ )
@ 2 (1-2)
ELS 0 0 0
ELS 1,072 1,072
1,072 1,072
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 —————a———— oy B AT
Hmy ——————— e .
i | |
-1 T s A [
inpa Y 1.
1 T
W T T 1mAn / HEES
——
1= M ars )
I5in ——+—— N | @ 24 Gy S |
[ SER T LT i B3 dEE A0l Y=
[
1M 1w ] | 1
10 3 AEH
3. :
: 1
4. (VaR: 99%, 10 ) :
. S



4. (VaR: 99%, 10 ) :

New 2Star LPLS-1
1.
(
¥ 2 (1-2)
ELS 0 0 0
ELS 16,261 16,261
16,261 16,261
2.
(1) JI =Xt LGEEYALCD BEF, RHAZ B8
(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
L] fald E& HEg
i G A BETE A0l
T3 A 24A9 T
s e (L& || +
L 0
16, — fE | ]
] [T
HEFH
BN | e EHE
l i e
- e L pae B
PAeEnE L | 5L B BHEEE Sm
T B T S gl - Sl 2
3.
New 2Star LPLS-1 861




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 (]
| i oA O e i R
i ———a— EAN i B BN MY
EE oY
R e S 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 HCLP-1 |
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 12,391 12,391
12,391 12,391
2.
(1) JI=RtA: SUIX EEF, LGE-YALCD EEF
(2) sl : 2008 022 18
(3) 2101 12010 o2& 122
(4) D1E0424 1 2008 022 152 2t D= XHate] Et
(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 Al I 3 RS Ml
A — FEE |
‘Il—r =1
L[, 8 [ 1240
=
HESE
1 s (i b z
2 % [en pp meoms
TARMEEE s Rl A B
& WM TS R |10 AES L PO " | B g
3. :
New 2Star HCLP-1
4. (VaR: 99%, 10 ) :

HCLP-1 1,507

New 2Star




New 2Star LGHW-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
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
Pt | - — e |
] 4 BH HMS
4.0 IR | Give LA SR S
i TR e t———— E¥
— T
& LTR ——— . | 3R
& = o | 2
[ — AW HESH
= { e -] !:utlrl:‘;:l:
65 %O & Bl i o .:an-.!_u_ri-ﬂ - E :J R Ho
-
3. :
4. (VaR: 99%, 10 )
New 2Star LGHW-1 1,043
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) J1EH 120084 02% 182, 192, 202 2 JIXXH&H Bte| MsHA
(5) EIBINIEFI: 20104 028 11, 12, 162 2 I =Xt SOt M=E2
(6) S2+EIIY : 20084 08€ 08Y, 1Y, 122/ 2009 02 112, 122, 132/ 2009 0811, 12, 13
[ Al [ Bl
e
pr- [ re g o i
R ¥ FER ) e
= AT
I — AR
l—.' e
1% — ZAE
. — — ' -
e —_— HEEM
& T W m 1 — &2 an F"‘:I'lEﬂ 1
L [£-1] Ly | ::'L?;’:'Ei . ﬂ;'r. sl Mol
!
3.
New 2Star HCHW-1 179
4. (VaRr: 99%, 10 )
New 2Star HCHW-. 271




New 2Star KS0-2 |
1.
@ (&) (1-2)
ELS 0 0 0
ELS 971 971
971 971
2.
(1) JIEXH& - KOSPI200 X%, S-Oil B S =
(2) oY : 20084 028 21
(3) 201 20114 02 21
(4) JIEJH2 : 20081 02 202 2t J|EXH&HS] S0}
(5) ZBIIE=EFI1: 20114 028 16 2 DI =Xt It
(6) SAWOIY : 20081 08 142, 2009 028 172, 20091 088 172, 20108 028 172, 2010 088 172
[ Al [ B]
+udll L
i &g Em pec | [ S6E
dire. @A ISP S
e T Bi= 5%
T R S— 1 | | = T
P —
P ————— (A - - AREA
0=
15,0 S o 1
W3] e A
TE e——
&na o B3 EEH SR
or &R R N
— | ot
e H W ¥
3. :
a. (VaR: 99%, 10 ) :
New D-1 |
1.
(
@ @ 1-2)
ELS 0 0 0
ELS 639 639
639 639
2.
(1) I = XF&F : KOSPI200 Xl 4=
(2) gl 20084 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}
£ A L T L.
. FTEE: EnET ST ArEaie paeaml
.. [
7
3. :
a. (VaR: 99%, 10 )
New D-1 307




New D-2 |
1.
@ (&) (1-2)
ELS 0 0 0
ELS 211 211
211 211
2.
(1) JI=XH&F : KOSPI200 Kl %=
(2) £&d 12008 02& 262
(3) DI : 2009 028 242
(4) J1E0t2 12008 02€ 252 2t J|=XHatel B0t
(5) ZIBIIEZFI1: 20094 02& 20 2 J|=XHate EIt
415 1 %)
i
OHE s
I
05
BawE
oy
e I, AEA T ER
3. :
4. (VaR: 99%, 10 ) :
New 2Star KSE-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 9,083 9,083
9,083 9,083
2.
(1) JI=XH&E : KOSPI200 Xl ==, SKOIHXI ESF
(2) £&d 12008 02¢ 282
(3) 0D 12011 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
20104 022 182,19, 222/ 20101 082 182, 19, 20
[ Al [ Bl
LA |
" L]
| RN L A
sEm —— XAl ur i ETE Ha
gt
AR —— i oF § | 4
[ ———— 0k
e ——— gl
FEER ——— ] ] L] Fd NEFN
LI e A F i
I e am T e
3 B ey
dirc 1_4- FEIE M0
(1.1 130 @) ime "

(VaR: 99%, 10 )

New 2Star KSE-1 437




New 2Star KSO-3
1.
@ 2 (1-2)
ELS 0 0 0
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 Bl
-1 #
¥ o ¥a EW g | | FHE
e ] *_'l'— A ;lit .;.1 g Sip
o e AN L.
| —_— ™
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 Ks0-3
4. (VaR: 99%, 10 )

New 2Star




New 2Star

LEHJ-1

(1) 2 (1-2)
ELS 0 0 0
ELS 7,217 7,217
7,217 7,217

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 2,197 2,197
2,197 2,197
2.
(1) JIZXtat : KOSPI200 XI%, KT&G 2SF
(2) £34d 12008 038 11
(3) 2101 12011 038 092
(4) J1E=0F2 1 2008 03 10 2 DI XHake B
(5) EIBINIEFI: 20114 038 07 2 DI XH4t9 b
(6) S2HEIIY @ 20084 092 05Y, 2009 03€ 052, 2009 09 072, 2010 03 052, 20104 09€ 07Y
[ Al Bl
th . .
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 32 B Mg
| A OIS SR Mo
I — A0 W | dirs i
L
- - - = anen
3.
New 2Star IKE-3 139
a. (VaR: 99%, 10 )
New 2Star IKE-3 185




New 2Star KSO-4
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 846 846
846 846
2.
(1) JIZXH&F : KOSPI200 Kl 2=, S-Oil S
(2) 2riel : 20081 038 18
(3) 21 12011 032 16Y
(4) J1EJ42 1 2008 03" 17 2t D Z RO B0t
(5) HZIIZE=0: 20114 032 14 2 I E X4k Bt
(6) Z2rWILY : 2008 092 112, 20091 03 122, 20094 09 14, 20101 03Y 12, 2010 098 14
[ Al [ Bl
LU
-
am R )
TP S AT
i —— MR
3 mi 1] o
¥R p——t— AN AzEN
dw
165 - - 1248
T iy
T —
L) B4 A gy
ia id dEE N0
— i iz 37
{2} 148 Wy T "
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-5 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 3,422 3,422
3,422 3,422
2.
(1) JIZXH&F : KOSPI200 Xl 4=, HSCEI Xl 4
(2) il : 20081 038 31
(3) 21 2010 03 26
(4) J1E421 1 20081 39 282 2t J|EXHAS| Bt
(5) HZIIZ=0F: 20101 03 24 2t I EXH&ke| Bt
(6) B2 WILY : 2008 09 242, 2009 03 252!, 2009¢ 09 23
[ Al [ Bl
g 0KS
] @ 23 o Bl
e 2 s0% =3} st Aol
37.6% a8 oo
B e 1843 1
— T
18.8% | 12A2
18 (=3
-
a1% . . pIE= RS
I B = T 2
sstmmm 50 = Biakst &o|
e Masa | = | amas
K
3. :
a. (VaR: 99%, 10 )
New 2Index KH-5 257



New 2Star KSO-5

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 689 689
689 689

2.

(1) JIZ=XH&H : KOSPI200 Xl 4=, S-Oil2 S5

(2) el 120081 048 01

(3) 201 20114 03’ 30

(4) 2122t 1 2008 03” 312 2t J|EXHALS Bt

(5) A1ZIIEZFIL: 2011 032 282 2 J| X RHALS FIb

(6) Z2HEIIY : 20081 09” 252, 2009 038 262, 2009 092 252, 2010 03® 26, 2010 098 27Y

[ Al [ Bl

oE F
3 @ 33 =ob FC FUE
- 10% = of2st Mol
ol IR wa
37.5% 4 EpE . _—
20.0% P 2474 [
", ) -
2 uE e———a— a7 a o / A=TH
15.0% T2 m%
7.5% 6= A2 0% ESL
@ 3 = oIS
F o sF &
oo 150 ==t E;ﬁ? CEGE-{]
.
3. :
4. (VaR: 99%, 10 ) :
New2Star SEHY-1 |
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 4,365 4,365
4,365 4,365
2.
(1) JIET & SKUIUX BEF, Sl0lLA HEX
(2) Y 1 2008 048 03
(3) 212 : 20104 03 302
(4) JIZEIHH 20081 03 312, 48 12, 22 2t D E A BIH0| AL ER
(5) AZIIZEZIL 1 20108 03 242, 25, 262 2t J|E A SIe| ASER
(6) Z2HEIIY : 2008H 9F 23, 242, 2521/ 20094 3B 242, 252, 262/ 20004 9B 23, 242, 252
[ Al [ Bl
orm
U @ 2 IO e P
= k]
B . 2412 o A e
« 1212 .
= a5
1213
- (1
NEE
as% . —— @3 i
Lo T [ @ ma mor g
R = — 50 =M Sl=EEF Jol
mped | UE | oirue
BoeEmE N ey v
3. :
New2Star SEHY-1 194

4. (VaR: 99%, 10 ) :




New 2Index KH-7
1.
[ )
@ 2 (1-2)
ELS 0 0 0
ELS 17,830 17,830
17,830 17,830
2.
(1) JIZ=XtAH : KOSPI200 Xl==, HSCEI Xl
(2) 234l 20084 04€ 07
(3) 2101 : 2010 04€ 022
(4) JIEJHA 1 2008 042 04 2 J|ZXHatel Bt
(5) EIBIIEFIH: 20104 038 312 2 J|=Rkate B0t
(6) S2HEIIY : 20084 09€ 30Y, 20094 04 012, 2009 098 29Y
L Al [ Bl
¢ TAUAS
TS @ 29 =9 S
50% Fd a=E Hol
g g v
L 1843 ®
*—x 4%
1243
E o=
AENS
10% -— A3 -
.;____.._._._.____fft. © 23 U OIS
agiRtEeEz | S0% £ 6 Hol
azse - a- 37
& M 7F B0 100 AN=R = .
3. :
New 2index KH-7 1,218
4. (VaR: 99%, 10 ) :
New 2Index KH-7 1,394
New w-1 |
1.
[ )
@ 2 (1-2)
ELS 0 0 0
ELS 39,057 39,057
39,057 39,057
2.
(1) JIZ=XHAH 1 KOSPI200 Xl
(2) Z8iel 120084 042 102 fa s =14
(3) 2401 : 2009 042 09Y t
(4) J1EIHA 1 20084 042 082 2 J|ZXatel Bt
(5) EIBIIEFIL: 20094 048 07 2 JI=Rkate] B0t 0

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

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

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

0% NERNFTEEZ00)



New 2Index KH-9

P =

(VaR: 99%, 10 )

New 2Index KH-8 381

@) ) 1-2)
ELS 0 0
ELS 7,437 7,437
7,437 7,437
2.
(1) JIEXH&E : KOSPI200 X4, HSCEI Xl 4
(2) el 2008 04" 142
(3) 2H1Y 12010 048 09
(4) J1Z0H24 12008 04" 11 2 | EXHALS] B}
(5) AIBIIEFIH: 20101 048 07 2t | XA F}
(6) 2t ILY : 2008 102 082, 2009 048 082, 2009 10" 07
[ Al [ Bl
T UE @ 7 =o FAE
35.00% ® 212 S T4 oi=E sl
b i S 1343 -
—
T7.50% 1243
£.75% B s e 7. E- |
& 7S =0 o o
(VaR: 99%, 10 ) :
New 2Index KH-8 |
@) ) 1-2)
ELS 0 0
ELS 4,715 4,715
4,715 4,715
2.
(1) JIEXH&F : KOSPI200 X4, HSCEI Xl 4
(2) gl 2008 04" 152
(3) 2H1Y 1 20094 048 10Y
(4) D1E0424 120084 42 11 2t J|E XA ZIt
(5) AIBIIEFI}: 20091 048 08 2t J| XA EDt
(6) 2t ILY : 2008 10" 082, 2009 018 07
[ Al [ Bl
0I5 13 SO U
Y 50 £ oiEE ®al
=T
16. 300%8————— 1243
. _
=<
12.25% e—m————— 43
o = -
8.150% — A2 7
: i 1 =8
£ » A o = =4 §lZE
L R ] EELES e




New2Star SEST-5

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 1,362 1,362
1,362 1,362
2.
(1) JIERHA : ASET} BEF, SKEYB BEF
(2) 23l 20084 042 152
(3) BHJ1Y 12011 048 13
(4) J1Z0H24 1 2008 04" 14 2t | XA S}
(5) AIB|OIEFOF: 20111 04/ 11 2t I E=XHAHS] Ft
(6) Z2HTIIY : 2008 102 092, 20094 042 092, 20091 10" 09, 2010 042 092, 2010 102 112
[ Al [ Bl
o= .
T & 33 SO MU U=
ol SRS B A
gt xg
3005 4 EVY t-] :
.—' >
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
Q=g
.
3. :
4. (VaR: 99%, 10 ) :
New2star SEST-5
New2Star POHV-1 |
1.
(
¥ 2 (1-2)
ELS 0 0 0
ELS 22,868 22,868
22,868 22,868
2.
(1) JI=XHA : POSCO BE X, HUE2Y BE5F
(2) g 120084 048 17
(3) BHJ1Y 120104 042 132
(4) J1F0HA 1 2008 04 142 /152 /16Y
(5) A1ZIIEF: 20104 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 1,280

4. (VaR: 99%, 10 ) :



New 2Index KH-10
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 9,932 9,932
9,932 9,932
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% . 123 . .
ANERS
8.1% — [iv, -] o e
| E=
] am
.
L T
3. :
4. (VaR: 99%, 10 )
New 2Index KH-10 657
H 4 |
1.
( )
¥ 2 (1-2)
ELS 0 0 0
ELS 7,321 7,321
7,321 7,321
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 ¥ —— gu= / A=A
a6z 9 i 6N ! Ve
@& 23 Fer oSt s
3% ”—r; e * uisimmem=m | 50% =0 aferer =0l P
f=] 2%
100 T HR 2 -
3. :
: :
4. (vaR: 99%, 10 )

H 4 510



New 2Index KH-11

1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 9,394 9,394
9,394 9,394
2.
(1) J1Z Rt 1 KOSPI200XI 4, HSCEIRI %
(2) Za4el : 2008 042 28
(3) 2HJ1Y 120104 048 22
(4) J1E0HA 2008 042 25
(5) EZIIEZFIt: 20108 048 20Y
(6) Z2tHIIY : 2008 10 20, 2009 04" 202, 2009 108 20
[ Al [ Bl
p =oU=
O @ 24 =oF SHie
1164 * Y o) 50% f,;?‘ al=t st =o|
U=2F
237% 1843 '
; ; ’r—C 3La%
15.8% 1228
SI as
[ - ——— &a3 INETAIA
| = | @ 2a =eor srvots
A5l T=EOI= 50% = al=rst =l
& TS 8 e . MRS | gk g T
y
3. :
New 2Index KH-11 571
4. (VaR: 99%, 10 ) :
New 21 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 7,347 7,347
7,347 7,347
2.
(1) JIZ= Rt 1 KOSPI 200K 2
(2) el 120084 48 28Y
(3) BHIIY 120101 48 23
(4) JIZ2t= 1 20084 48 252
(5) ZBIIEZFIH: 2010 042 21
(6) Z2HTIIY 1 2008 072 222, 2008 102 222, 2009 01/ 21, 2009 048 222, 2009 072 222, 2009E 10” 21, 2010 018 20
[ Al [ Bl
4012
$01=

2z 1 a2 @ 213 =L s
I = XX

2wy ——t—— oonm 101 = o 0|
mi S
s Y 1543
155z % > A —
12205 1282 I
o

a15% o E] / A=R
6.10% -5 B A%
3T —————— @ 2% Z01 FEvhelcls

= o wrmmma £0% = aF2st =l 2=

100 107 A=x= ool a5

3. :

4. (VaR: 99%, 10 )
New 21 401



New 2Index KH-12
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 10,133 10,133
10,133 10,133
2.
(1) J1ZRHAF 1 KOSPI 200K %=, HSCEI Xl 2=
(2) gaiel 2008 042 29
(3) BHIIY 2010 048 232
(4) J1E=0HA 1 2008 4" 25¢
(5) EZIIEFIt: 20108 048 21
(6) Z2tHIIY : 2008 10= 222, 2009 04" 222, 2009 108 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 ) :
New2Star HVLS-1 |
1.
( )
@ (&) (1-2)
ELS 0 0 0
ELS 23,983 23,983
23,983 23,983
2.
(1) =R : HUHE2Y BEF, RUAY 2S5
(2) 8 120084 048 30
(3) 2012 : 2010 042 23
(4) J1=0HA 1 2008 04 259, 28, 29Y
(5) ZBIIEFI: 2010 4819 &, 202, 21
(6) Z2HTIIY 1 22008 108 202,212,222, 20098 047 20,212,222, 2009 10" 19,2021
[ Al [ Bl
- 201
TR @ 29 EOF Avic
- 50% F e
39, 2043 mh;_g— o 0|
% . 1843 H
| 0 v )
6% 1242
’ E =)
b E=> ]
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 1,130
4. (vaR: 99%, 10 )

New2Star HVLS-1

1,524



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) el 12008 058 06
(3) 2t : 2010 042 30
(4) 2122t 1 2008E 057 02
(5) EBZIIEZFIt: 20108 048 28Y
(6) Z2HEIIY 12008 078 302, 2008 102 292, 20091 018 28, 2009 048 282, 20094 072 292, 2009 10® 28, 2010 018 282
[ Al B]
L A0ls
=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 gy
as
loo 107 A=A ’
3. :
4. (VaR: 99%, 10 )
New 22 271
H 5
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 3,110 3,110
3,110 3,110
2.
(1) JIZXH& : HSCEI XIZ=
(2) &8 120084 052 06
(3) 2H1 1 20104 04% 30
(4) 212t 1 : 2008 058 02
(5) 2ZIIEFI: 20104 048 28Y
(6) Z2tHIIY : 2008 077 302 , 2008 10” 292, 2009 018 232, 20094 04 282, 2009 078 29,
[ Al B]
o=
4
@ 2= ZJot B e | f xam
3000 ¢ 2182 50% Eb §I=EE =0l
26_75% P e 21 = e -
22 50% 1882 .'_ AP
18.75% 1582
15.00% '+ 1282 = .
125, & gga / 2 =R
TS50 T &A3 %
P @ 23 F¢t sttholal =
375% ’—T— a3 e =Y 50% =4t sl=tEt Rol gl=
TR T / 2T as
HENS o
3. :
g ;
4. (vaR: 99%, 10 )
H 5 158

20094 10& 28, 2010 01& 28



New 23
1.
( )
@) ) 1-2)
ELS 0 20 -20
ELS 3,182 3,182
3,182 3,182
2.
(1) J1Z Rt 1 KOSPI200 K| %
(2) gl 12008 058 13
(3) 2t : 2010 05%/ 07
(4) 2122t 1 2008 058 09
(5) EZIIEZFIt: 20108 052 04Y
(6) Z2HEIIY 1 2008 08% 06, 2008 112 052, 20091 028 04, 2009 058 062, 20094 08 052, 20091 118 04, 2010 028 04
[ Al [ Bl
y SO1= 4 0=
20 600% i) b= @ 239 FZo Eidt e
10% I GRSt Aol
18.005% pa ¥ b= 2= T
15.450% 18l
12.875% 1502
10.200% 1203
T I25% oRE
5.150% ey &)
2575% IR
100 107 . .
3.
New 23 191
4. (VaR: 99%, 10 ) :
H 6
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 5,252 5,252
5,252 5,252
2.
(1) JIZXH& : HSCEI XIZ=
(2) gl 120084 052 13Y
(3) 2H1 1 20104 05€ 07
(4) J1=0HA 2008 058 09Y
(5) ZBIIEZFIH: 2010 058 042
(6) Z2tHIIY : 2008 087 062, 2008t 1128 052, 2009 028 042, 2009 058 062, 2009 08 052, 20091 118 04, 2010 028 04
[ Al [ Bl
o=
i f a0z
@ 29 =o RIS S0% -
32600 T+ A2 3} 5i2tst M| gr= 2
s Tt ZIma i
24 4502 1543 — W%
20 F5% 1543
16300 T Y 1ZA=®
122252 % anaz plET S
8I50x T+ gia
100z ¢ B E-] @23 Z0 Skt 50%
= of=# Hol Q= HST
Too: los FIE= TS

(VaR: 99%, 10 )

H 6

N
~
! I




New 2Index KH-13
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 6,823 6,823
6,823 6,823
2.
(1) J1ZRHA 1 KOSPI200XI 4, HSCEI X2
(2) gl 12008 058 13
(3) 2012 : 2010 052 07
(4) 2122t 1 2008 058 09
(5) 21ZIIEZI}: 20104 058 04
(6) Z2HE LY 1 2008E 118 052, 2009 052 062, 20091 118 04
[ Al [ Bl
A0S
pHUZ @ 7 Zer s T
0% * 2413 50% M S ®ol
o= A
lag% = 1842 i
‘ H — 0%
EX 1¥2 £l
= T
bE> 53
6.5% . L Y ! -
..____m @ 24 =9 FRU0ICH:
NgsisiEE| | S0% R ofd ol
azss - A= AT
TS 8Os NERS .
3.
New 2Index KH-13 387
4. (VaR: 99%, 10 )
New 2Index KH-13 337
New 2Index KH-14
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 2,239 2,239
2,239 2,239
2.
(1) JIZ=RHAF 1 KOSPI200XI <=, HSCEI Xl <=
(2) graed 12008 058 19Y
(3) 2H1 1 20101 05€ 14
(4) J1Z=3H2 1 2008 052 16
(5) ZBIIEZFIH: 2010 058 122
(6) Z2HEIIY 2008 118 12, 2009 058 13, 20094 118 11
[ Al [ Bl
Sas
s g OIS
S 22 =i e
= ne
1545% 3
— mew
10.30%
£ 1 =
A=A
5.15% -— - I
e - | = @ z2a sorsrroas
- B
& |MES 10 g
3. :
New 2Index KH-14
4. (vaR: 99%, 10 )

New 2Index KH-14 164




New 24

H 7 126

, 2010 02& 102

1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 2,582 2,582
2,582 2,582
2.
(1) J1ZRHAF 1 KOSPI200XI 2=
(2) el 12008 058 19
(3) 201 120104 058 14
(4) 212t 1 2008 05€ 162
(5) EZIIEFIt: 20104 05€ 12¢
(6) Z2HEIIY 12008 08" 122, 2008 118 122, 20091 028 11, 2009 058 132, 2009 08 12,2009 118 112, 20104 028 10
[ Al [ Bl
g FOE g Seoi=
20,600 2483 @ 2
10T =
18.055% 2143 ot A
5. 450% i3
12.875% 1583
-
T0.300% 1243 TR
T IS5 sA3
11 =oF SHHOIoPT
5.150% (5 L] P fon Sk SOl B
2575k T I B
e NEAE
3. :
New 24 149
4. (VaR: 99%, 10 ) :
H 7
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 2,333 2,333
2,333 2,333
2.
(1) JIZ=RHAH 1 HSCEI XI%=
(2) g 120084 058 19Y
(3) 2H1 1 20101 05€ 14
(4) J1=0HA 2008 052 16Y
(5) ZBIIEZFIH: 2010 058 122
(6) Z2HHIIY : 2008 087 122, 20084 1128 122, 2009 027 11, 2009 058 132, 2009 08 122, 2009 118 11
[ Al [ Bl
=
I @ o=t sk | | e
MR ¢ —— ZqR3 52 2ol gi= HS
gy T 2143
22 50% T3
18%% THER
15.00% L TZAa
nzask f—F—— gz
U ¥ &a=a
375% '-—T— ma
fos  Iom pIESTES
3. :
z 7
4. (vaR: 99%, 10 )



New W-2

1.
@ 2 (1-2)
ELS 0 0
ELS 28,816 28,816
28,816 28,816
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.

4. (VaR: 99%, 10 )
New w-2 113




New 2Star POSE-2
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 15,808 15,808
15,808 15,808
2.
(1) JIZERHA: SKOIU Xl 2S3, POSCO 2EF
(2) ga4el 2008 052 23
(3) 8012 : 20104 052 19
(4) J1E0H2 1 2008 058 20, 21, 22
(5) EZIIEFIt: 20108 052 13Y, 14, 17
(6) Z2+EIIY 2008 118 13, 14, 172 / 2009 052 13, 142, 152 /2009 118 132, 162, 17
[ Al [ Bl
TS o
=
A 2403 @ 23 SO Frs
50% = e Ho|
s=TR
FHEE G (A
Q—': 34 I%
T7I0R . e—— 1283
s =
NETR
&9 . L il 7. ;] _
TE [ @ 23z o=
EME S 0 ey d
3. :
4. (VaR: 99%, 10 ) :
New 2Star POSE-2
New 2Iindex KH-15
1.
(
®) (2) (1-2)
ELS 0 0 0
ELS 5,964 5,964
5,964 5,964
2. DMUAS Hefole 2] &2d3=x
(1) JIZRHAH: KOSPI200XI 2= , HSCEI Xl %
(2) £8d 120084 052 26
(3) 2012 : 2011 052 20
(4) J1=0HA 2008 058 23Y
(5) 21ZIIFF0H: 20114 058 18
(6) Z2rEIIY 2008 112 19, 20091 057 202, 20094 112 18, 20101 057 182, 20104 112 18
[ Al [ Bl
ez
o @ 34 Zor shaw TS
R SOL Fal oL Mol
=D
/% = 3082
28% -————— 2sRj3A — p—
21% -— . 1§/A3 = =
ZAI
TA% . -— 1z:m:a _
S § il @ 2% =0 FOlck
™% — 1 A3 ALsTE0= 50% Eut aI=rEr ol
azea | U% ) oo
3
= 850 0% p=p-
3.
New 2Index KH-15 361
4. (VaR: 99%, 10 )

New 2Index

KH-15



H 8
1.
C = )
(1) (2) (1-2)
ELS 0 0 0
ELS 6,558 6,558
6,558 6,558
2. DHUALE JHeHOIME 8t)] 22X
(1) JIZ=XHAE : HSCEI X%
(2) 232l : 20084 052 262
(3) 2HJ1Y 120104 058 20
(4) J1E0424 1 20084 052 23
(5) EZIIE3FIt: 20104 052 18Y
(6) E2HTIIY : 2008 082 202, 20081 112 192, 20091 027 18, 2009 052 202, 20094 08 192, 20091 117 182, 2010 022 18
[ Al [ B]
$0lE
1 k ¢ol.§
@ 29 T SHET Son
32% 24743 =3 ol=245t Mol gi= AP
o8% 213 H
24% 18R - 1%
20% 152
16% 1272 T
A=A
129, = gm=
%
& L2 @AT =9 FU0RIS S0
4% ma ST 2 SiEtet Mol Q= A9
oo 1os pIE P i
3. :
: :
4. (VaR: 99%, 10 ) :
: :
New Ww-3
1.
( = )
(1) 2 (1-2)
ELS 0 0 0
ELS 19,998 19,998
19,998 19,998
2. DHUALE JHRHOIME 2] 22X
(1) JIZ=XFAH 1 KOSPI200KI 4
(2) £8i 120084 062 02
(3) 2HJ1Y 1 20094 058 29Y
(4) J1=0HA 2008 052 30Y
(5) EBZIIE3IF: 2009 058 27
4 AE ()
EE T
.
™ ok AETASEE
3. :
4. (VaR: 99%, 10 ) :



1.
( : )
@ ()] 1-2)
ELS 0 0 0
ELS 11,975 11,975
11,975 11,975

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]
s
o =
® 2% S0 FHHS 0% Al
32% 24E ETREE E R
28% 218
24% TalE - %
20% 15ME
16% T 12 = o
f — =N+
12% a3
o . %
i o= d @23 =01 SRS S0%
% “—r_ sHs /‘ TaatrEm= 3t ofclst Ho| U= BT
B3
too 1om TR d
3. :
: ;
4. (VaR: 99%, 10 ) :
: ;
New 2Star KSO-6
1.
( = )
1) (2) (1-2)
ELS 0 0 0
ELS 1,462 1,462
1,462 1,462
2. IMHAE HeolE 2| &3 x
(1) JIZ XA : KOSPI200XI 4 , S-0il 2E%
(2) 2a#2 20084 062 02
(3) 201 120114 058 27Y
(4) 212012 : 20084 052 30
(5) EBIIEFIt: 20118 058 25Y
(6) Z2HEOIY : 20084 112 262,2009% 058 272,2009E 118 25,2010 058 262,2010% 118 252
[ Al [ B]
o2
.
- FHAY @ 39 FoF St o=
28.50% 20% =9 si22E Rol
73.75% ¢——— J0A3 se=as
19.00% ¢———— 20438 — 2%
11.25% &———— 1343
950 & 12A3 T pzuasa @ - nE==
17— ipa @ AT SO SRS
202 =4 aletE 2ol
e
1oo P E=S | .

3. :
New 2Star KSO-6

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



(VaR: 99%, 10 ) :
mvis2[  283]

New 2Star

New 2Star SEHY-2
1.
[ )
(1) (2) (1-2)
ELS 0 0 0
ELS 20,313 20,313
20,313 20,313
2. IMYAE HOME 2] £+ X
(1) JIZXtaE: BIOIYA BSF, SK UK 2SF
(2) &g 20084 6€ 04
(3) 2HJ1 : 2010 59 28Y
(4) J1E0124 20084 58 30Y, 6€ 02Y, 6€ 03
(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
. SO
> @z ST Fh e
Yo T 402 S0% =4 al=E X
. g=ng
P 1542 P
: *— 347%
1716 A2
=TI
S5 - — A%
& B o ho / L
3.
New 2Star SEHY-2 697
4. (VaR: 99%, 10 ) :
New 2Star SEHY-2 1,104
New 2Star HVLS-2
1.
( )
(1) (2) (1-2)
ELS 0 0 0
ELS 4,642 4,642
4,642 4,642
2. IMEAE HeOME 2] £+ X
(N JI=XA: SEUHE3Y 2EF, RULE BEF
(2) ereed 12008 068 03
(3) BHJ1Y : 2010 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
2009 08" 252, 2009 08& 262/2009E 118 24, 20094 11& 252/2010H 028 23, 2010E 028 242/2010H 05 25Y, 20104 C
[ Al [ Bl
s
* @ 27 =9 oS i
Zm e 2018 0%, =4 skt Mol
O o
2058 S S4B e -
IR S =— 198 (-"’—Z IEVa
Tiox & *— 1543
110y b 17
5k —F— oS
70% o  oNZ
i5% S——————a— 38
= oo 1@ gz
3. :
New 2Star HVLS-2
4.



New 2Iindex KH-16
1.
C = )
()] (2) (1-2)
ELS 0 0 0
ELS 4,600 4,600
4,600 4,600
2. DHYAE HeHOIME 8] &P E
(1) JIZRHAH: KOSPI200 XI<, HSCEI Xl %
(2) eraed : 2008 068 09
(3) BHIIY 120101 06" 04
(4) J1=HA 2008 06" 05Y
(5) EBIIEFIF: 20104 062 01
(6) Z2+TIIY : 2008 128 022, 2009 068 02, 20094 128 02
[ Al [ Bl
o8 . o=
t @ 2'F =O Fc
o4 A%, * 2112 50% =9t oi=El 20|
ot e
! e 1813 H
*— A%
122% 2A3a
m =
pE= 23
G1% - [, E=
- ___E_'* & AF =0 sHEItHS
ﬁ:..—.pag?& J— 50% =3 S=E ®o|
Agen | o aw
s g
3. :
New 2 w1 [ ]
4. (VaR: 99%, 10 ) :
New 2index KH-16
H 10
1.
C = )
()] (2) (1-2)
ELS 0 0 0
ELS 6,479 6,479
6,479 6,479

HAHOTE 2] &ARE
: HSCEI Xl==

1 2008E 06& 092
12010¥ 062 04
FJt2 120084 06 052
EZFIt:2010¢ 068 01

o
=]
0z
0

S O

[ Al [

SO
-

IZH0E F—*—— NS

21HS
1842

S A
2635%

24.30%

2055
16
1Z215%

3.1

1.05%

1543
1792
kel B
a3
w2

100 s

B

(VaR: 99%, 10 ) :
H 10 ﬁ

B]

S0

@ 29 =0t BuC
o e

E0 o=zt 2ol gk

=g

x

—

1 2008E 09 022, 2008 12 022, 2009 03 02, 20094 06& 02, 2009¥ 09& 022, 2009 12& 022, 2010 032 02

e

A=A

e
/Il

at=r=

[
=% wh

agsa

S ZO SRS 0%
=i =o| 2= AT




New 2Index KH-17
1.
(
(] (2) (1-2)
ELS 0 0 0
ELS 2,937 2,937
2,937 2,937
2. IMYAE HOME 2] £+ X
(1) JIZ=XHAE : KOSPI200 Xl4=, HSCEI Xl
(2) Z&a :2008H 062 1Y
(3) 2tJ1e 20104 06€ 08Y
(4) J1E0t=2 12008 06 102
(5) ZFIEIIEFI: 2010 06€ 04
(6) Z2HE Ot @ 2008 09€ 04Y, 20094 128 042, 2008 032 042, 2009 06F 042, 2009 09€ 04, 20094 128 04Y
L Al [ Bl
sorm
35.00% zanz @2 o FH F s
50% £} al=tE el
23.25% 21 oI HO
28.50% B =
25.75% Az .—‘ ( Et
LLX ——— 123
s 18
14.75% — OB Jl_az_ #
o.50% -—1 Wz
{5 -HI% _
5 T5% -— . IA3 . |- e @25 .:.E" E"i!ol =
AEEEN2 % 50% 4 Gi=tel &0
60 3 3 o5 mE e 224 Q=T
r
3.
New 2Index KH-17 163
4. (VaR: 99%, 10 )
New 2Index KH-17 115
New 2Star HVLS-3
1.
(
(] (2) (1-2)
ELS 0 0 0
ELS 1,205 1,205
1,205 1,205
2. IMYAE HeOME 2] £+ X
(1) JI=THeH: ROAE BEF, SUHE2Y 285
(2) Z&a 20084 062 132
(3) 2tJ1 20104 06€ 10
(4) J1E0t=2 12008 06 11 /12
(5) ZIBIIEFIH: 20104 068 072 / 08
(6) Z2HE Ot @ 20084 098 052 /082, 2008 128 052 / 08Y, 2009 03& 052 / 06,
2009 06& 052 / 082, 2009 09& 072 / 082, 2009¢ 122 072 / 08, 2010 03& 052 / 08
L Al [ Bl
4.0
A
5 000% e e 8 ©: ] © 23 =9 #HAc s
=t of=iEl F
21 §H% S I R= =T
180 *— 1843 x -
r—i 25%
LT . e E— 1502
12500% 1282
aImL & 3 -] AEE
G250 & 37,10
@ A% T S
MER & — ;=2 0% it ol=HE 2ol
o 2o
E 100 303 N=Za
3. :
4. (VaR: 99%, 10 ) :
New 2Star mis-3[ e8]

, 2010 03& 04



New 2Iindex KH-18
1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 3,648 3,648
3,648 3,648
2. IMYAE HOME 2] £+ X
(1) JIZXH&H : KOSPI200XI 4=, HSCEI X%
(2) el : 20084 68 16
(3) 2H1 120114 06" 10
(4) J1=0HA 2008 6” 13Y
(5) EBIIEFI: 2011 068 08
(6) Z2HEIIY 2008 128 10, 2009 06F 102, 2009 122 09, 2010 06" 092, 20104 128 08
[ Al [ Bl
Fag
@ 33 =0 s I 4018
46 5% M 50% % ofrst Aol =
g=AT
38 TN - oM
T 0% -— omam — T
23.75% — e 1EMR = =
HER+
19 50 — 1ZNE . p—
N Nl @ 33 SO SIS
) P 50% Fa} ol Aol
< — | om negrmsl e | GRS
N
= b B 8 zme
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-18 277
H 11
1.
( = )
@ (2) (1-2)
ELS 0 0 0
ELS 7,034 7,034
7,034 7,034

o
=
0z
0z
il

HeHOIMHE .| &ARE
: HSCEI XI==

120084 6 162
12010 06 11
120084 6 132

Jb 12010 06& 092

b

o
0 >
A [

P
1S OM MY 02 B

08 M e
Y

|
N

ne 4

O

[ Al [

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

288k

24 150%

20670%
wes0s T

- -
Z235% 4

gooon

1 15% “—H

JNEN

B]

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

—

B
i

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

e

ANER=

-

@23 S0 Stejels 50

it ol Mol = BT




New 25

1.
C = )
@ (@) (1-2)
ELS 0 0 0
ELS 5,693 5,693
5,693 5,693
2. DHYAE JeHol 2 BH)| &3 X
(1) JIZRHAH 1 KOSPI200K| %
(2) 8 120084 68 162
(3) 2H1 1 20104 06 11
(4) 210t 1 20084 62 132
(5) 2ZIIEZFI: 20104 062 09
(6) Z2tHItY : 2008 097 102, 20081 128 102, 2009 037 10, 2009 062 102, 2009 098 092!, 20091 128 09, 2010 03 10
[ Al [ Bl
oz

i

1
J
L]

27001 ¢ 4$_ 2403

Tam §———F—— z21A=3

1Geox ¢ 1843

IEmL Yy = 543

1B
11.00% 1283 o
some oms A=A+
e oA i

@ 2 =91 Ftolak =
0% =0 G125 =ol 20

E-2

2T T ————— I3

IO 107 A=

4 (VaR: 99%, 10 ) :
New s [ 306]
New w-4
1.
( : )
(@] (2) (1-2)
ELS 0] 0 0
ELS 17,203 17,203
17,203 17,203

o
=
0z
0z
il

HeHOIMHE .| &ARE
: KOSPI200 XI==
120084 062 18
1 2009¢ 06F 122

b

(LS}
e >
[

55883
o n

O A 2 02 ot
ne

JIEI0HA 20084 06 17
FEIJI=FIF: 20094 068 12
LEEE 0]
HpEs 110
27.5%
AZEE
=3
o K, AEZATSHEN)

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



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) S2EOIY : 20081 122 122, 2009 068 122, 20091 1228 1421, 2010 062 142, 20104 128 142!
[ Al [ Bl
SO _
e ® a4 sor st | | PUE
«— sAD 20% F4 s 2ol
as0% e 2s
—l 1%
23.00% $—————— ZARA
21.75% $——————— (3RS
18 1
11.50% ¢—-——— 243 TE%EE—?I——? EE=2 )
@ F}F ¢ stolel=
. —
f2s ena 20 x4 sizia =o|
oA
100 A=TTH ]
3. :
New 2Star HVSO-1
4. (VaR: 99%, 10 ) :
New 2Star wso-1  208]
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 2N @ 23 ZoF FUIC
50% 4 al<fst A0]
= Ay
33% L e
._t— 5%
s 2, -4
so o=
nx . e AEZ
e | B o a3 mor s
fzmra v | BOR E b=t o)
N Pty
& F 0 e, ey I prr—
3. :
— ssca [
4. (VaR: 99%, 10 )

New 2Star estc-1



1.
[ )
(1) ) (1-2)
ELS 0 0 0
ELS 5,607 5,607
5,607 5,607
2 IHATE HHOIWE oDl 297 %
(1) JIZXH&H : HSCEIl X%
(2) el : 20084 68 23
(3) 9D/ 20104 62 18
(4) 9120124 : 2008 68 20
(5) EIZIIZEZIt: 2010 62 162
(6) Z2HEOLY : 20081 92 172, 20081 128 172 , 20091 3% 172 ,2009E 6 17, 2009 92 162 2009 128 16, 2010 38 17
[ Al [ Bl
Sorg
f Loz
@ 23 T #Ms 50x
e =
334001 2na .k st MOl 25 BT
29om% % 21xa ;
25, (50% 18543 — 1%
20,8751 1583
w00 T T 128 * "

— A=R%
12525% M3

L175% “_T_ N3

HENST

3. :

4. (VaR: 99%, 10 ) :

S =0F Ftigl L, Son
| = s=tet 0l Q1= BT

New 2Star HVSO-3
1.
( )
®) 2 (1-2)
ELS 0 0 0
ELS 2,668 2,668
2,668 2,668
2. DMHAS Hefolme 2] &2d3=x
(1) JIXEXA: EUHSEBY 2S5, S-0il 2SF
(2) Za4el 2008 062 25
(3) 2HJ1Y 120114 068 23Y
(4) 21t 1 2008 06" 242
(5) EBIIEFI: 2011 068 21
(6) Z2+EIIY 2008 128 19, 2009 06" 192, 2009 128 21, 2010 06" 212, 2010 128 21
[ Al [ Bl
EXJE)
-
- .
43.5000 s @ 33 =ot smes | | FUS
- 20% =2l sl =
6.5 S————— JOME 205 *a al= & 2ol
ner =w
29006 >————————— HMNB "
—ii 2%
21. TR ————————— EAE
50K (o
T __ =D m .
7256 — am ASEEE L AEE
© 3T = FHolRIC
20m = al=tst =Eo|
100 plE=5 | oU 289
¥

3. :
New 25tar wsos  36]

a. (VaR: 99%, 10 )

New 2Star HVSO-3

ol
=



New 2Star SELP-1
1.
(
(] 2 (1-2)
ELS 0 0 0
ELS 26,220 26,220
26,220 26,220
2. DMMAE HeHol 2 ) & '—7125_
(1) JIEXtaE: LGCIAZY 0l BEEF, SKOIUHX 2S5
(2) ereed 12008 068 27
(3) 2tJ1 20104 06" 23Y
(4) J1Z=0HA 1 2008 06% 24Y /259 /262 JIEJHZE ZHUO| J|EXhAH 24210 Bt AHSEZ
(5) ZIBIIEFIH: 20104 068 172 /182 /2 o UUIMJ}"'OI PIEIGN; ’—.’—.‘8\ St =g
(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 ==
L 1313
— 4%
15.70% | 1713
: E =
M=
7.05% — {3
e 1 TEE @ o =vt orop
FAsmEs| o | 50T =4 skt ol
- . =21 - g
s N TEHN A==t d
3. :
New 2Star SELP-1 1,377
4. (VaR: 99%, 10 ) :
New 2Star SELP-1 1,637
New 26
1.
(
(@] 2 1-2)
ELS 0 0 0
ELS 11,681 11,681
11,681 11,681

IS HHOITHE et &AFR X

o
=
0z
0
il

(1) JIZEXHAt : KOSPI 200K 2=
(2) el 12008 06 30
(3) 2HJ1Y 1 2010H06" 25
(4) 212t 1 2008 06" 272
(5) 2ZIIEZI}: 20104 068 23
(6) 52+¥
[ Al
, 20l=
22 00x i—T— 218
gy ¢ F—— 2R3
s T Lt -4
BeEe Y I5A3&
TLOO® 7 bl
B8.25% 2] Bl
5.540% [33) B3
2 my —— k57, F=2
AR oz =R
3.
New 26
4. (VaR: 99%, 10 )
New 26

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

757




New 2Star HVSO-2

1.
C = )
@) (2 (1-2)
ELS 0 0 0
ELS 4,540 4,540
4,540 4,540
2. DHUALE JeHOIME 8] 223X
(1) JIEXH: BUHEBY 2EF, S0l 255
(2) gl 120084 078 01
(3) BHJ1Y 120114 062 292
(4) J1=0HA 2008 06€ 30Y
(5) ZBIIEZI4: 20114 068 27
(6) Z2tTILY : 20081 128 242, 2009 06F 252, 20094 128 242, 20104 06F 252, 20104 12”8 272
[ Al [ Bl
+=01=
.
a3s0 T oM@ @ 33 3¢ gus | | FUE
. En =
16,952 S— 30 e e
29.00% $¢——— 2401 . * 215
21.75% ¢—————— (871"
14.50% S 2 1m
12942 T?EEE? = pIE=5
F25% e——— am @ 39 =21 SoRls
20m =W = He|
835
100 pIE=508 .
3. :
New 2Star HVSO-2
4. (VaR: 99%, 10 )

New 2Star wsoo[ 49




New 27

1.
C = )
()] (2) (1-2)
ELS 0 0 0
ELS 3,684 3,684
3,684 3,684
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.
()] (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-5 498




New 31

1.
( )
[€D) 2 (1-2)
ELS 0 0 0
ELS 3,314 3,314
3,314 3,314
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® 4=
' HENE
1 S S S S T .
T @ A S RS
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 2mg
19.00% 12783 BT o 0=
FTRRNREAT
14 5% " s
@_5a0re BN
MEFH
8T IN=
WAy cMEED
Al s o Dl

th
g
wh
th
£

14} HEZ}

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



New 2Star KESE-2

1.
( )
(] 2 (1-2)
ELS 0 0 0
ELS 8,063 8,063
8,063 8,063
2. DHMMAE Heol 2 2| &9 32X
(1) JIZX4L: MEET BEF, Qa2 255
(2) g8 : 20084 08 05Y
(3) 201 : 20104 07€ 30
(4) J1F012 12008 072 312, 082 01, 04 BItS| M=H
(5) ZIZIIEZFI1: 20104 07€ 26Y, 27, 28 SIto| M=HT
(6) =2rEOtY @ 20094 018 22,23,282/2009 078 24,27,282/2010E 018 25,26,27Y ZIt9| At=EH 7
[ Al [ Bl
- 1=
 sol= 1 &% Ay
30.0% 240 2
22.5% 8M2 1
—
15.0% MR
7.5% 6
||I-p-|: == I'-I 'I B N |
70 75 80 85 o0 Jlz==0h e |ZEay |

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

New 32
1.
( )
(] (2) (1-2)
ELS 0 0 0
ELS 2,884 2,884
2,884 2,884
2. IMMAE Heol e 2] &A1 E
(1) JIZ=Xr&k © KOSPI200KI 4=
(2) Y :2008= 08 04
(3) 201 12010 072 30
(4) 212012 1 2008 08" 01
(5) ZEBIIEZFIH: 20104 07€ 282
(6) S2+EOrY 2008 108 292, 2009 012 28, 2009 047 28, 2009 072 292, 2009 102 28, 2010 01’ 27, 2010 042 282
[ Al [ Bl
. oU= p U=
22.4% ol Bt @ 23 FPt e
40% =2 al=i5t Hol
19.6% 2170 8= 3as
16.8% 1870
-
14.0% 15783 * J:m
11.2% 1278 [ o
NERS
8.4% s3] -
-q0%
5.G% 6713 @ 23 F2l Sbtolal =
L o f P 40% Eil §i2tet Hol W=
2 a% f ama ~ iyt by
.
264 07 FTEn-
3. :
New 32 193
4. (VaR: 99%, 10 ) :

New 2



New 2Index KH-20
1.
(
@ ) (1-2)
ELS 0 0 0
ELS 5,864 5,864
5,864 5,864
2. I AE JHHOIWHE 8] &9 RXE
(1) JI=R& : KOSPI200KI 4, HSCEIRI 2=
(2) el : 20084 088 042
(3) 812 : 20094 078 31
(4) 210124 : 2008 08 012
(5) HBIIEZ0t : 20004 078 29
(6) 2O : 20084 112 262, 20094 038 272
L Al [ B]
==
. @11 Te smc o1z
A% F i oS =l
FHEETES
14 752 12 4=
1425%
9. 50R i =
) P ESES
475 " 4=
&0 ES b 11040 ==
3. :
New 2Index KH-20
4. (VaR: 99%, 10 ) :
New 2Star HVSO-6
1.
(
[0 ) (1-2)
ELS 0 0 0
ELS 2,643 2,643
2,643 2,643
2. DM AE JeH0IHE 8] 222X
(1) JET4: HUESY EEF, S-0Il EEF
(2) 2t : 2008 82 12
(3) 212 20114 07" 292
(4) 2170124 : 20084 07 % 31
(5) HZIIEZ0}: 20114 078 272
(6) Z2EI : 2000 012 282, 20001 078 282, 20104 012 272, 20104 078 282, 2011
[ Al [ Bl
S-o1s
3
15.0% ¢——————— 36 @31 S0t s rels
Z1 ot Hol gh
ITE% e WA a3
30.0% ¢——————— 2R ——{1310,
22.5% @———ououu— (g
15.0% S——— j(oga T s 1 pE=S
AFwEFa
7.85% ¢——— =z @3 SoF pHHOIZEE
20% E# oH=s Hol
A AP
2046 J1==04
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-6




H 16 ]
1.
(] 2 (1-2)
ELS 0 0 0
ELS 25,660 25,660
25,660 25,660
2. MHEAZ Helole 2] &3
(1) JIZ=Xr&k : HSCEI Kl 4=
(2) w2008 7€ 31
(3) 201 @ 2009 7€ 292
(4) 21Z=014 @ 20084 7€ 302
(5) RIBINIEFIH: 2009 78 27
(6) S2tEIIY @ 20084 112 262, 2009 038 26
[ Al [ Bl
oF -
1 m T ¥ oo
=k il 1M S =
Y W T
' — 4HE
- - 1 |
V| BT / T
L
3. :
H 16 1,602
4. (VaR: 99%, 10 ) :
H 16 1,679
New 30 ]
1.
(] 2 (1-2)
ELS 0] 0 0
ELS 3,300 3,300
3,300 3,300
2. DHMMAE Heol 2 2| &9 32X
(1) JI=Xk&F 0 KOSPI 200K 4=
(2) g8y : 20084 078 28Y
(3) 201 : 20104 078 23Y
(4) J1F01 2008 079 252
(5) ZIZIIEZ01: 20104 07€ 21Y
(6) =2rEItY @ 20084 108 22, 2009 018 21, 2009 048 222, 2009 078 222, 2009 10€ 21, 2010 018 20, 2010 048 21
L Al [ B]
PP . 2oim
23.000%, 24013
20.125% 21718
17.250% 181E
14.375% 1513
11.500% 17271a
8.625% o=
5.750% 6212
2.8B/5% 3n=a
100 207 e
3. :
4. (VaR: 99%, 10 ) :
New 0




New 2Star

1S-6

New 2index KH-19 |
1.
[@) @) (1-2)
ELS 0 0
ELS 8,443 8,443
8,443 8,443
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 #N/A #N/A #N/A
ELS #N/A #N/A
#N/A #N/A
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 - * e
140% 1520 i
18 3
1.2% 12 / -
8.4% ana T
5.6% ¢ Il @ 211 =g SIS
P za a2 5 Mol 215
2.8% ana /’ s e = ol
[TiC] 07 Sl
3. :
New 29 #N/A
4. (VaR: 99%, 10 ) :
New 29 #N/A
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
19.95% 2118
16.50% 18742
13.75% 157142
11.00% 12
8.25% o3 =}
5 GO% 8=
2. 75% 3=
Lo Lo INERS .
3. :
New 2
4, (VaR: 99%, 10 ) :
New 2



H 15 ]
1.
(
@ @ (1-2)
ELS 0 0 0
ELS 895 895
895 895
2 MANE AHNGE 0] A7 E
(1) JIZTHaH: HSCEIXI%
(2) waey : 2008 072 142
(3) 26712 © 2010 072 092
(4) J1Z0124 : 2008 078 112
(5) =120} : 20104 078 072
(6) ZLEIIY 1 20081 102 08, 20091 012 072, 20091 04 082, 20091 072 08, 200951 102 072, 20104 012 062, 2010E 048 072
[ Al [ Bl
—0l=
o  rom
i mzﬂgﬂakgm‘ =
35,0005 J— *ik of15 Mol P 27
28.875% - ZIm=
24, TSOX. 18mE
210.625% 1503
16.500% 1283 =R
12.37/B% hil fe2 =3
a250% T 672 SAT S0 HAORIE 50%
PRPTY ]J= M= =k slSEt Mol g1 AT
10D 108 =R -
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-4
1.
(
@ @ -2
ELS 0 0 0
ELS 2,432 2,432
2,432 2,432
2 IEAE AHNTE 2] 2942 %
(1) JIET : BHESY 2SF, 5-0ll EEF
(2) s : 2008 078 142
(3) 2712 : 20114 072 08
(4) 21012 @ 2008E 07€ 112
(5) ZZ=JIZZ0: 20114 078 062
(6) Z2HEIIY 120094 012 072, 20094 078 082, 20104 018 062, 20104 072 072, 20114 018 062
[ Al [ Bl
==
I @ 3@ zer mus || TUE
i35m0 T 367 20% E @=r=t S0l
g=ne
36.25% w————————————— 30213 T
‘
- —{l
29.00% $————————— 244D 2%
21.75% $——————————— 18IS
im
T4.50% o 1omm Togmesn ™ PIE=="
7o6% o @ 33 Sor avnlRls
o2 20w Fab @ErE Fol
OI';Q_'—'L
10 =Syl ]
3.
New 25tar HUSO-4
4. (VaR: 99%, 10 ) :




New. 33 |
1.
( )
1) 2 1-2)
ELS 0 0 0
ELS 1,015 1,015
1,015 1,015
2 THYAE OIS 2] £212%
(1) JIZXHA © KOSPI200 X4
(2) graie ;20084 08Y 11
(3) 9HD12Y : 2010 08 04
(4) 2122121 1 20081 082 082
(5) A ZIIEZ0}: 20104 088 04
(6) E2HEIIY : 2008 112 05, 2009 028 042, 2009 058 042, 20091 08Z 052, 2009 112 042, 2010 028 03, 2010 058 042
[ Al [ Bl
FUE . o=
21,300 ———————— NN @ 29 =0 S
0% EH ol=tst Ho|
18,55y $——t—— 71N =AY
e ————— i
15, Ss0e. M2 — e
13,355, ——a——— |5 J:
(13 1§
10, 5ecy, +————— |[I§E / AEAE
A%
* —
T8 4 W @ 213 =o swolnts
FAs R 40% 9} o= B HO| 2=
5 3300 4———— ENE o A az
7 SE5L e ——— I E d
R nEmE
3. :
New 33
4. (VaR: 99%, 10 ) :
New 33
New 2index KH-21 |
1.
( )
1) 2 1-2)
ELS 0 0 0
ELS 4,088 4,088
4,088 4,088
2 IHYAE OIS 2] £212%
(1) JIZXH& © KOSPI200 X4, HSCEI Xl 4=
(2) et : 20084 08Y 11
(3) 901 : 2009 8” 7Y
(4) J1Z=2124 1 2008 08 08Y
(5) A1 ZIIEZ0}: 20094 088 052
(6) E2EIIY : 2008 128 03, 2009 048 03
[ Al [ Bl
L2OUE
+ (T
14_100 » i 12743
| — a1
g- » EH E £ 5
MEMS
4_700s (3 a2

108
AER=

3. :
DIOICI & New 2indexT}A1AHE & T} SEHKH-21

=
4. (VaR: 99%, 10 ) :
DFOICHA New 2IndexIHAH AHE & X Al EHKH-21



New 2Star SS-5

1.
(
(D] (2) (1-2)
ELS 0 0 0
ELS 5,048 5,048
5,048 5,048

'

He{oIHE 2] &%

N
E
&
0)‘
= o

(1-) IJIZAHA: HEEN 2SS, 8443 285
(2) Zaiad 20084 082 14
(3) 2101 12010 08" 112
(4) J1E=012 2008 082 13
(5) IEIIEFIt: 20104 08€ 092
(6) =2t&
[ Al
Lk |
'
56T f— HAF
o Y aie |
b d = - ' 1l =14
rns
LY
kP

B]

ME= INEND
L T

N JIED A

Jbe 12008 128 092, 2009 04& 082, 20094 08& 07, 20094 123 09, 2010 04& 072

L

saal |

3.
OtOICHA New 2StarIA4
4. (v
OFOICHA New 2Starlt A A Z S Xt
New 2Star HCSE-
1.
(
1) 2 1-2)
ELS 0 0 0
ELS 3,428 3,428
3,428 3,428
2. MAAE HIE 0Dl 222
(1) JIZERA: SR 2EF, SKAIHX BEF
(2) a2 : 2008 08 18
(3) ©HJ1Y 2010 08 11
(4) ZZIIZNABHY 1 20081 08 122, 13Y, 14Y
(5) PHIEOIIRZHY 1 20101 082 05, 062, 09Y
(6) Z2HEOIY : 2009 028 052, 062, 09/ 2009 08 05, 062, 072/ 20101 022 052, 08, 09Y
[ Al [ Bl
L | TR TT L]
0% * MAAR Wa & GHIE S
Hi= B¢
AL & 12N
T "
170 PO S N ;. | |
—— —_— =T e
HESH
BEER — AW
ip e
fm S EUH 55
- - . = 37
T T = i -
u LTLI | 1]} y [F-5 ]
3. :
0HOICHA New 2StarlHAd AL Z & XFAl E.‘HCSE—Z
4 aR: 99%, 10 ) :
OHOICHA New 2StarllhAd A & XAl E‘HCSE—Z




New 35

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

2. MY S HeHOITE 2] &7 x

) &k KOSPI 200 XI==
) 2rs 120084 082 182
) eI 120104 82 13
) JIEN+=Z28 12008 88 142
) JIEN+Z28 12010 88 11
)

WOIY 120081 112 112, 20094 022 112, 20091 052 112, 2009 08 112, 20094 118 112, 20104 022 102, 2010\ 058 112
Al [ Bl
g FHE &
FIANRE. f—————————— AW T
T ———— AR '.? .1.:.' R D
|
11, 5, ——————— 15l " .
L e i | | 1] 2]
| | nINE
T e T | | a
L A g [l oA Ry AT
1 TR G 3 M 2
LRI ———t——— il "-,-..,i_-!.'-':". =4 -
e * ) J
L L 10T ABRS
3. :
OHOICHA New FIMXISCIHIHEALE 35S
4, (VaR: 99%, 10 ) :
DI0ICH~ New 20114 BN THIA S T1355
New 2index KH-23 |
1.
( )
[@) @) (1-2)
ELS 0 0 0
ELS 2,859 2,859
2,859 2,859
2. MAAE HHOIME 0] 22U 2E
(1) JIZXHA © KOSPI200 XI4, HSCEI X4
(2) 2 2008 082 182
(3) 971 : 2009 88 13Y
(4) RZIZNHBHLY 1 2008 82 142
(5) RZIIZINHB ALY 1 2009 082 11
(6) Z2HEOIY : 2008 122 102, 20094 048 092
[ Al [ Bl
+oE DY BN FRE f sam
Fe && BFIP E
== 0%
14, hirk & 12AS )
— Thisn
4, AIr% (W B = -~ ——1 t "
T EmE
4. 7%  ———LE | ! — .
-] | & M2 EH ErP0lE
= m &d NH Ao
- R . o il |
- = - " iEns J
3.

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

=



New 34
1.
(1) 2 (1-2)
ELS 0 0 0
ELS 6,989 6,989
6,989 6,989
2. DHMMAE Heol 2 2| &9 32X
(1) JIZ=XAE : KOSPI 200 Xl 2=
(2) g : 2008 88 21
(3) 21 : 2009 8€ 19
(4) J1=01 : 2009 8€ 20
(5) ZBII=FI: 20094 8 17
(6) S2tEIIY : 20084 128 172, 2009 048 15
[ Al [ 8]
+UF W FUE
-
155% ———— . 1ZW3
— 15
0% — e 3§43
NERE
B 43 ] .
“ — | T ST SRS
| sz e =0
neamems | |UEEF
==4d Ll
o 95 1 HNERE
3. -
4. (VaR: 99%, 10 ) :
New 34
New 2index KH-22
1.
(1) 2 (1-2)
ELS 0] 0 0
ELS 4,288 4,288
4,288 4,288
2. THMALE Hefole 2| &=
(1) JIZ=XHAE : KOSPI200 XI%= , HSCEI X4
(2) el 2008 88 21
(3) 2|1 : 2009 88 192
(4) 21=J124 1 20094 8€ 20
(5) ZZII=FIF: 20094 8 17
(6) S2tEOIY : 20084 12€ 172, 2009 048 15
[ Al [ 8]
=R o E =m aas t aoug
1 AR R
geag
190025 * 123
v
120685 — =S
AEMDE
634% - — A E
% B 13 5 Sl
FHEEIE | . e D sEE H0
] 55 w0 e, /]s‘g?; el B ===
L
3. -
4. (VaR: 99%, 10 ) :




New 36
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 959 959
959 959
2. MMAUAE Jef0ImE 2] 232
(1) JIEXH& 1 KOSPI200 Xl 4
(2) graiet 20081 088 25
(3) 211 20101 088 20
(4) J1E=0124 : 2008 08" 22
(5) 21ZJIEZ0t: 2010 088 182
(6) Z2+EOIY : 2008 112 192 |, 2009 027 182 , 2009 058 192 , 20091 088 192 , 2009% 112 182 , 20101 028 172, 2010 058 18Y
L Al [ Bl
o TS S
22.00% 2443 @ 2% =OF B
20% =M sl=HE Al
19.25% ¢ 21Ma vy
16,50 ——e— 18683 .
13. 757 ¢—e—— 1543 k l
1o &—————— 1743 m/u
AZA-
-——
8.75% A3 =
5.50% &———+—— 63 @ 23 S ol
P 10T = aitet 201 2
2.75% ¢—————8——— IHE ~ LS 250
.
lop 207 ANEZR4
3. :
4. (VaR: 99%, 10 ) :
New 36
New 2Index KH-24
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 3,358 3,358
3,358 3,358
2. MMAAE JefolmE 2] 22
(1) JI=XH&+: KOSPI200XI 4, HSCEI Xl 4=
(2) graiet 20081 088 26
(3) 21 : 20094 08" 21
(4) 210124 : 2008 058 23Y
(5) 21ZIIEZ0t : 20094 088 192
(6) Z2HEIIY : 2008 128 172, 20091 048 172
L Al [ Bl
+HE
& L e
1.0 1Z48
L}
— i*ai
.38 - 244 - - .
neEn s
5.07% — 1{Hf
HSEENE
-~ - - ! - - =
14 EE i 14 - Bl
” HE R .
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-24




New 2Star HCSE-3
1.
( )
@ [7) (1-2)
ELS 0 0 0
ELS 4,565 4,565
4,565 4,565
2. DHMMAE Heol 2 2| &9 32X
1) JIETA : BOX EEF, SKHUK 2S5
2) welel ;2008 088 27Y
3) 2 : 20104 088 202
4) J1ZEJ13 1 2008 08 222, 252, 262 2f I E XA FIt2| 3L MEHR 2
5) 21 ZOIEF0: 20109 088 162, 172, 182 2t JIE X4 EIh9| 3L M=ER 2t
) Z2HEOIY 1 20098 022 162, 172, 182 / 2009 088 17, 182, 192 / 2010E 022 122, 162, 17
[ Al [ Bl
+9E et
J1E%E » M4 EF
2ATR ™ kR E:
—
% 1208 _
ASEMN
1o i ~+— M3 © 23 =% Ao
5Bt E& 2 SN
BEET
™ TS5 8bh 85 [ -
1w AETA
3. :
4, (VaR: 99%, 10 ) :
New 2Star HCSE-3
New 37
1.
( )
@) ) (1-2)
ELS 0 0 0
ELS 1,480 1,480
1,480 1,480
2. DFALE HAOIME 0] =27 X
1) JIEXHA © KOSPI200 KI%
2) Y 12008 9B 1Y
3) 2 : 20104 08 27Y
4) J1F012 1 20084 082 292
5) 2 ZJIEF0}: 2010 088 25
6) Z2HEOIY 120081 112 262 , 20095 022 252 , 20094 052 262 , 2009E 08 262 , 2009 118 252 , 20101 028 242, 20101 052 262
[ Al [ Bl
Lo
« +HE
ZI 000 r———— P2
@24 S g
20, 1 25 $——t———— 2IHE aps Eut SEETE B0
g 32
i e ] hE B
p—————p———— 1S 2
143 —| 150
0625% ¢+ S E “’/: MNERS
5 TS0 g 2 TN
LETS% p—————————  IHE 23 S0 HAnss
5 [ e =3 srmeet 2ol 2is
7 FE . =2
100 m nERs ol
3. :
New a7
4, (VaR: 99%, 10 ) :
New a7



New 2Index KH-25
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 3,836 3,836
3,836 3,836
2. MHMAE Heole 2| &2 X
(1) JIZ=Xtat © KOSPI200 Xl%=, HSCEI Xl &=
(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 [ 8]
=]
: ' ug
17.4% 1292
— ENd%
168 — - ENg
[{: =
NERS
hLER = — 43
50 as o 1180 NER=
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. DHMALE Helol 2 2| &2 ‘—?E
(1) JI=Xtat: POSCO BEF, 8K ESF
(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 [ 8]
+aE
o
e Ay D OIAE tAEES g
SUMo W olH
IT% - b || EFHANEE FF
i - 4 (S — e |
|
Jr— e
1% P S N >, |- ]
& =
= X
12% S F HEZ
N 1 —
6% — ma s - & Ok 4=
7 nemanal |, |HOOZS wuolx
5Lt 14" B2E A0 s 28
2 R L ] M HEFH
3. :
4. (VaR: 99%, 10 ) :
New 2Star PH-2




New 2Star HCHY-1

1.
(1) 2 (1-2)
ELS 0
ELS 95
95
2. DHMMAE Heol 2 2| &9 32X
(1) JIZ=XaE: SUX BESEF, 6l0I9A 2S5
(2) g8y : 20084 09 05Y
(3) 201 : 20114 09& 02Y
(4) J1F012 2008 098 04
(5) ZIZIIE3F01: 20114 088 31Y
(6) S2tHOIY : 20094 02€ 272, 2009% 09€ 01
[ Al [ Bl
":‘—g!g L2008 L ]
3
a| —_— —_—
1242 60%(% 60%) o HENES
L1 R
Ll O B
6= | e 15%( % 90%)
AEN=10 —
S BTN E & 2N
bk 1 32
W 125 138 AEFN
L
3. :
4. (VaR: 99%, 10 ) :
New 2Star SH-2 ]
1.
(¢
(1) 2 (1-2)
ELS 0
ELS 1,105
1,105
2. THEAS Helole 2] &3 X
1) D= AMAR BSF, ololHA BSF
2) &aial 2008 9€ 82
3) 2L 12010 9 2
4) JIZE=JHA 1 2008E 9 3L, 42, 52 J|EXHA BOtO| Al=EHZP
5) ZBIIEFIH: 20104 8" 272, 302, 31 JIEXA BIte| At=EHZR
6) S2HEIIY 20094 28 242, 252, 262 / 2009 8" 272, 282, 312 /2010 2& 23, 24Y, 25
[ Al [ Bl
JOHE —_____ s*us
@ FE =
0% * MME S B B2
T
5N — 1882
17.0% . 12702
AZEEN
55% .
K3 & 23 =0 sns
S = EEE 2ol
2=3s
TS 8D &S " v
OOTE RS0 gz
3. :
(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.
[€) ) (1-2)
ELS 0 0 0
ELS 5,043 5,043
5,043 5,043
2. MMAS HeolE )] £ 7=
(1) JIEXH& : KOSPI200 Xl
(2) el : 2008H09R 12
(3) 811 : 200909209
(4) 2IZ=0k24 1 2008098 112
(5) ZIBIIEZ0} 1 2009409807
(6) 2t LY : 20084 128 052, 2009 03 052, 20094 067 052
[ Al [
208 =ME
153.52% ‘—T— 12ZH3
L [ - S N S |-
BT L e ENE
HET+
b 7 N S —-————C N
ST L 1 B0 sranees
L T R
e | mEae
855 op &5 1M A=
3. :
4 (VaR: 99%, 10 ) :
New 39
New 40
1.
[éD) ) (1-2)
ELS 0 0 0
ELS 2,454 2,454
2,454 2,454
2. THYAE JH0IME 0] 27X
(1) JIZEXHA : KOSPI200 Xl
(2) g3t : 2008092 162
(3) 91D : 2009092 10
(4) 2120124 1 2008098 122
(5) ZEIIEZI}: 201009210
(6) 2L : 2008 122 092, 2009 038 092, 2009 068 09, 20091 098 092, 20094 122 092, 2010 032 09, 2010 068 09
[ Al
. SoE
A ———————————————— TN
.35% —————— I EEZ
1 B30 W | B
15, 758 W——p————  |5E
12,210 ———————— |72
o5 ——— = MERS
[ e e — .
S §2E 5% AAME
A0 S——— & T EDE SIEEN B 2=
EEEYS 22
100 107 AEES .
3. :
New 40
4. (VaR: 99%, 10 ) :
New 40




New 2Star LEPO-1

1.
(
@ @ a-2)
ELS 0 0
ELS 853
853
2. MANE NHIOE 0l 297 E
(1) JI=XHA : LGRA ZEF, POSCO EER
(2) w3 : 2008 098 192
(3) 212 : 20101 098 172
(4) 120124 : 20081 098 182
(5) 2 ZIIZ=0t: 2010 098 152
(6) ST : 20095 012 142, 20095 052 132, 20094 09 15, 20108 018 132, 201041 052 132
[ Al B]
2o
H @ o o LoE
o
AT - e T ans =
SFEEH
ol = rain |-
26.69% - 1EHE s
20.01% e |- HEFH
s e i —— 2 il Y EE
| ampae e mE
ETN . 2 S| EEEENLEER
L1 [H] o [i] nE=m
3. :
4. (VaR: 99%, 10 ) :
New 2t Les0-1
New I
1.
(
@ @ 1-2)
ELS 0 0
ELS 1,268
1,268
2 IHAAE AHOITE 0] 2A2E
(1) JIEXHAH : KOSPI 200 X4
(2) wae : 2008 98 202
(3) 212 : 20104 97 172
(4) J120124 : 20081 98 192
(5) HBI|Z=Z0}: 20104 98 152
(6) SO : 20085 122162, 2009H1032 162, 2009062 162, 20091092 162, 20094 128 162, 20101032 162, 20101062 162
[ Al B]
sun o S°E
el |1 1. A SECERNRSRRESS———T Y 1}
FIR Fi. T e ———— Fib £
D e |M.
1660y ——— 1w | [i%
12500 $————p——— 2§ .
nems
Ay
G.Z50% gup— AR (o m a% pomas
BN e IR + USRS | S e S 2
B3ig {29
i -
T T NEXS
3. :
New a
a. (VaR: 99%, 10 ) :




New 2Star HCHY-2

(1) (2 (1-2)

ELS 0 0 0

ELS 327 327

327 327

N
=]
0=

&4F HelolE etd| &dE

ok U ESF, SoISA 283

2 120084 09 232

2 20118 09& 21

21 120084 09& 22

|E30F: 20114 092 19¢

ot 20094 03& 182, 2009 09& 17¢

Al [ B8]

T \J

T OB Y 0% P

Of B 2

1203 * B80% ‘® BEAED

HERHNE 2P

WP S OiAL F

2]
i
ﬁ;‘ a ' i B":‘ MEA-TE e
| | wem e | - BXNEMN
| H B &3 § MY IF
| . | LIRS IV
- ! >
100 120 125 2IEF7 -
3. :
4. (VaR: 99%, 10 ) :
New 2Star KEHD-2
1.
(
@ @ (-2
ELS 0 0 0
ELS 575 575
575 575
2. YA E AHHOITE | A7 E
(1) JIEXAE: SO BEF, Gl0IHYA BEF
(2) gl @ 2008 092 23Y
(3) ety 2011 0928 21
(4) J1E0HA 20084 098 22¢
(5) ZIBIIESFIH: 2011E 098 19
(6) S2HEIIY : 2009 038 182, 2009 098 17, 20104 03’ 172, 2010 098 162, 2011 032 17<, 20114 09€ 19
[ Al [ Bl
s T aE FhN g TeaE
- s T W T
" EeeT
w
* 2LO0% — .
L Lt
i Xemy
f R G Pt
il 85 o) B - B4 s '-'-. e s ==
. HERR L P
o3 Fhas 4R e 2 A E) i

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




New 43

1.
( )
(D] (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) 2101 1 2010 09¥ 24
(4) J1E=012 2008 098 262
(5) IEIIEFIt: 20104 098 172
(6) S2tHOtY 2008 128 222, 2009 03 232, 20094 062 232, 20094 092 232, 20094 128 222, 2010 03¥ 232, 2010 06 232
[ Al [ Bl
L 498
27.000% * MME o249 =0 ;S
- 5t
2367 * ZIAE AN 20t at=ar =l
B =T
20, 250% - 18
"
15.875% - I1IsHE .—l L%
13500 > 120E ] 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 :
4, (VaR: 99%, 10 ) :
New a
New 2Index KH-26
1.
( )
(D] (2) (1-2)
ELS 0 0 0
ELS 9,567 9,567
9,567 9,567
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) S2tHOtY 2008 01 21, 20094 052 21
[ Al [ Bl
FUE
5 +2o1E
r L
149.68% » A
— 28
7.34% — 44 ¥ " nEnz
s - LR =i ?‘!I]E-E
LIS A0 33 =8 =20
5 3 100 REURINB] aww | meme
8 0 NERS B ur 3%

3. :
New 2index KH-26 [ 66

4. (VaR: 99%, 10 ) :
New 2Index KH-26 473



New 2Index KH-27

1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,724 3,724
3,724 3,724
2 MANE AHOIGE 0] 209%
(1) JIZ=Xak : HSCEI XI2=, KOSPI200 Xl 4=
(2) g : 2008 102 06
(3) 201 : 2009 102 05
(4) J1=013 @ 2008 10€ 02
(5) ZIBII=FIt: 20094 09€ 30
(6) S2tHIIY : 20094 01€ 022, 20094 048 02, 2009 07€ 02
[ Al [ Bl
il T ERADZL H= | saog
e w | 12ZM3 AZMH0lte End| |7
HUG A% 01K @IS
=i =BT
15% » gEE
A L]
10% EHE
NEEH
5% . M2
| (——— 4% | @ SRAAEN N= &2
- | AETHOAT =71
I /éiﬂ'ﬂz,éa'i 45t | EEAORIE s 0l STEE
75 80 85 90 [ == ol 2= 3%
R 1= . mES
3. :
New Zindex Kr-27
4, (VaR: 99%, 10 ) :
New 44
1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,598 3,598
3,598 3,598
2 MANE AHOITE 0] 2%
(1) JIZ=X&k : KOSPI200 Xl 2=
(2) g : 2008 102 06
(3) 201 : 2010 09 30
(4) 21=0123 @ 2008 10€ 02
(5) ZIBII=FIt: 20104 09€ 282
(6) S2t=OIY : 20084 12€ 292 , 2009 03& 302 , 2009 06 292 , 2009 09€ 282 , 20094 128 292 , 20104 03¥ 302, 2010 06€ 29
[ Al [ Bl
. FHE Pt
26.4% » - a2 @ 24 =9 sc
A E} E=E =)
23. 1% * 2inz s=AT
19.8% * + 1802

15.5% * - 1502 [

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

L 3

40
@ 2 S Sos
EG% - BN E TNesmems || 40 IR R B0l
Azas R
33% » » ane #eee
o e AERS
3. :
New 44 267



New

45

New 2Star SEPO-1
1.
(
(1) 2 (1-2)
ELS 0 0
ELS 7,440 7.440
7,440 7,440
2. DHMMAE Heol 2 2| &9 32X
(1) JIZ=Xpak: AHET EEZF, POSCO ESF
(2) g : 2008 108 10
(3) 20l 2011 10€ 07
(4) J1=0123 @ 2008 102 09
(5) ZBII=FIt: 20114 10€ 052
(6) S2tHIIY : 20094 04 06,2009 102 06,2010 042 062,2010E 102 06,2011 042 06
[ Al [ 8]
sug
.
a9 @ sac +
£ sEmE kg e R N
EEaT
12 51 ME
=4 0 r— U
7551 —eee . 1EWE
HER+
7.0 ! . —_— 1R
2 33 S0 ERIE
asx ENE 5 R SIS =)
m=a%
B W " azne
3. :
4. (VaR: 99%, 10 ) :
New 45
1.
(
(1) 2 (1-2)
ELS 0 0
ELS 734 734
734 734
2. DHMMAE Heol 2 2| &3 x
(1) JIZ=XHat © KOSPI200 X4
(2) g : 2008 108 13
(3) 201 2010 102 08Y
(4) 21=201 @ 2008 10€ 10Y
(5) ZIBII=FIt: 20104 10€ 062
(6) S2tHIIY : 20094 01€ 072, 2009 048 07, 2009 07€ 072, 20094 102 07, 2010 01€ 062, 20104 048 07, 2010 07€ 07
[ Al [ 8]
R 2oz
23000 e DY 2 @ 29 =% stag
4% £ GREtEN 2
PIIE Y S — "] - |
gmae
17.50 —————
I‘.m l*
(11 . —
AESN.
T ——
T ERN ht—
LB 107
3.
New 45
a. (VaR: 99%, 10 )




New 46
1.
(
(@) (2 (1-2)
ELS 0 0 0
ELS 199 199
199 199
2. MMAS HeolE )| &7 =x
(1) JIZXHAE © KOSPI200 X4
(2) g : 20084 109 20Y
(3) 901 : 2010 109 15
(4) 2122121 : 20084 108 172
(5) ZIZIIE301: 20104 108 13
(6) Z2HEOIY : 220091 018 14, 20091 048 142, 2009 072 142 ,: 2009 108 142, 2010E 012 13Y,: 20101 048 14, 2010 078 14
[ Al [ Bl
. TUE 4 SOE
! t
27.50% ———— AE &3 g2 gog
{ 4P X LICEEY Mgy
2 7% e — 1048 T
$ —: e
15.75% #——— 158 |
1y —————————— | o 1
| =E | HEWS
LS .._'_ e é_u__"
L e gy | [eza ao seuzs
t Bagpmgam | 5 Aire IE S OO 2
AN e B2y | | 8%
t -
1 1 AZ 5
3. :
4, (VaR: 99%, 10 ) :
New 46
New 2Star SEPO-2
1.
(
(@) (2 (1-2)
ELS 0 0 0
ELS 934 934
934 934
2. MMMAS HeolE 2| &7 =x
(1) JIEXH& : AFSERLPOSCO
(2) g : 20084 109 22
(3) 901 1 20111 109 252
(4) 2122121 : 20084 108 212
(5) ZIBIIZEZIt: 2011 108 21
(6) Z2HEIIY : 2009 048 21, 2009 108 21, 2010 048 212, 20104 102 212, 2011 048 21
[ Al [ Bl
2mg
-
g =0 f@eg ST
49.6% » @ 39 U an 0
w=ma S = pheret =0
Dne—3 O
HiL o T
41.5x NME
b e 247 L.
g b 155%
2450 1288 P -
HNENE
TEEX. 1288
@ 34 =0 SElels
3= 642 o =3 a2tE 2ol
o= o
| _|is T
i 5 [
= ET) EE [ELT——,
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEPO-2



1.
( )
(D) (2) (1-2)
ELS 0] 0 0
ELS 691 691
691 691
2. MMAHAZ Hefolme 2] &o3x
(1) JI=Xk&F 1 KOSPI200 XI4=
(2) Zai 2008 10”8 272
(3) 2101 12010 10€ 222
(4) J1E0+ 1 20084 102 242
(5) ZIZIIE301: 20104 108 20
(6) S2HEIIY 2009 01 21, 2009 04 21, 2009 07€ 212, 20094 102 212, 2010 012 20, 2010 04& 212, 2010 07€ 21
L Al [ B]
FUE . TEE
312% « 2082 0 23 F Hms
4% I3 FEE =0
ep i k|- =

1=

—_—

A Y —

FLAY, ———

19 50, e 15
—_—
A —
—_—
.

15.5% 12 [R i
MNEN=
11.7% s )
N -
T.0% - [alE] @ 2 ER sHpcls
Hzams== | | LT e | 0
L9% m= azas 2%

4. (VaR: 99%, 10 ) :



