84

2008-11-13
two-star ELS PH-2 |
1.
( : )
1 2 (1-2)
ELS 0 0
ELS 6,004 6,004
6,004 6,004
2.
(1) JIZXH6H 1 POSCO BEZ, HUIX HES
(2) FOISNZR LT : @SS
(3) Y : 20054 128 212
(4) 2HI1 20084 128 242
(5) 2| ZJIZ 204 : 20054 122 212 &I}
(6) ZZIIZEZIH : 2008 122 1922 Z0}
(7) Z2HBOIY 1 20064 6 202, 20064 122 202, 20074 68 20, 20071 128 202, 20084 68 202 2t Zt
o el |
8] T
| o
E B HE
3. :
two-star ELS PH-2 251

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 (@-

4. (VaR: 99%, 10 )
New 2Star HW-1 719



New 2index KN-7 |

1.
(
@ (&) (1-2)
ELS 0 0
ELS 9,659 9,659
9,659 9,659
2.
(1) JIZEXHA : KOSPI200 2 EF, NIKKEI225 ESF
(2) gl 120074 58 16Y
(3) 2t : 20104 58 13
(4) J1Z=0HA 1 2007 5/ 14 2t DX XA SIb
(5) ZIBIIEFIL: 2010 58 14 2t I EXHA SOt
(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% 24 «
15.3%
18
10.2% A3
. 40%
12
5.1% v
6
* 0
85 % % 1) x (1+15%)
2) x (1-
3. :
New 2Index KN-7 471
4.

(VaR: 99%, 10 ) :



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. :

588

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 5
ELS 1,219 1,239
1,219 1,239
2.
(1) JIEXHA - AT 2SF, NIKKEIR25 283
(2) g 12007 68 4Y
(3) 2012 : 2010 57 28Y
(4) J1F=0HA 1 2007 5/ 31 2t JIE XA SOt
(5) ZBIIEFIL: 2010 57 262 2t I EXHA FIt
(6) Z2rE I : 2007 112 272, 20084 57 272, 2008 112 262, 20094 52 272, 2009 11" 252
A
1) 3
31.50% 36 35%
26.25% 30
15%
21.00% 24
15.75% 18 <
10.50% 12 | -10%
5.25% 6 2)3
350 | 3%
) 90 0 " v
1) H = x (1+15%)
2) H = x Q-
3. :
4. (VaR: 99%, 10 )
New 2Star NS-2 102




New 2Star NS-1 |
1.
@ (&) (1-2)
ELS 0 0
ELS 8,068 8,068
8,068 8,068
2.
(1) JIZ=XbAE : ST, NIKKEI225 2S5
(2) gl 120074 58 21
(3) 2t 120104 58 17
(4) J1=0HA 1 2007 57 182 2t DX XA SOt
(5) ZBIIEFIL: 2010 58 132 2 I E XA SOt
(6) Z2HH I 1 2007 11”1 142, 20084 58 142, 20084 118 132, 2009 58 132, 20094 118 13
A
] 1) 3
31.50% 36 35%
26.25% 30
15%
21.00% 24
15.75% 18
10.50% 12 { -10%
5.25% 6 2)3
35%
-35%
) 90 0 v
1) x (1+15%)
2) x (1-
3. :
4. (VaR: 99%, 10 )
New 2Star NS-1 388




New 2Star NS-3
1.
( )
¥ 2 (1-2)
ELS 0 30 -30
ELS 5,826 5,826
5,826 5,826
2.
(1) JIZ=XbAE : ST, NIKKEI225 2S5
(2) g 2007 6 4
(3) BHJ1Y 20094 57 29
(4) J1E0421 1 20074 69 12 2 I RHA B0}
(5) A1BIIEFI: 20094 52 272 2t J|ERHA B}
(6) Z2tTIIY : 2007 119 282, 2008 52 28, 20084 112 26
‘ 1 2 A
22.0% 24 30%
16.5% 18
1 10%
11.0% 12 <
5.5% 6
| -20% 22
< 30%
80 8 90 9 |0 -30%
v
1) = x (1+10%)
2) = x (1-
3. :
4. (VaR: 99%, 10 )
New 2Star NS-3 313




New 2Star NH-1

New 2Star NH-1

889

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
] 1) 3
36% 36 40%
30% 30
15%
24% 24
18% 18 o %
12% 12 | 0%
6% 6 A RO 2)3
40%
-40%
< 90 0 > v
1) = x (1+15%)
2) = x (1 —
3. :
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.

a. (VaR: 99%, 10 )
New 2Star NH-2 116



NH-3

New 2Star

O |-
|~
|

=l il
|
=
o

=)
g
&)

ol ==
|
I
| <

g
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

25,331

(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
16

-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

138

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 —

D
2)

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

x (1+15%)
x (1 —




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-2 121
4. (VaR: 99%, 10 )

New 2Star



New 2Star SEKE-2 |
1.
(
@ 2 (1-2)
ELS 0 0
ELS 1,363 1,436
1,363 1,436
2.
(1) JNETL: HEHK, BH2EY
(2) gl 120074 8 2Y
(3) 8D :2010E 78 29
(4) J1=0HA 1 2007 7)€ 3122 EIt
(5) AZIIEZ0: 2010 78 272 2t I EX & Bt
(6) Z2HEOIY : 2008 18 282, 20081 78 282, 20094 18 232, 20094 78 282, 2010 18 262
. 1) 3 I
40%
31.50% 36 —
26.25% 30
1 21%
21.00% 24 <
15.75% 18
23
40%
10.50% 12 o
A
5.25%
) 80 85 90 100
3. :
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.
(
1 2 (1-2)
ELS 0 0
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%

1) 2
50%
24% 24 —
18% 18
12% 12 50 65,
6% 6
65 70 75 80 100

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

22
50%




New 2Star

SGDS-1

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

b

g o
o >
z

no

e
ne

)

a =
JrBaS]
o
[FL
M

[l
Y O0M A X 02 b

>
O
08
U
1

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 3,161

1 2007E 08 062, 072, 082 2 DI A&t Bt At=EH A
Jb 120094 07& 302, 312, 08& 032 2t DI =Xt Bote M=EA
12008 01& 302, 31<, 02& 01€, 2008 07& 30, 312

=

, 08 012, 2009 01& 30, 02& 02¢, 03

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



New 2Star YH-2 |

1.
@ 2 (1-2)
ELS 0 0
ELS 11,147 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 1,041




New 2Star

NH-4

1,301

New 2Star NH-4 |
1.
@ 2 (1-2)
ELS 0 20 -20
ELS 27,524 27,524
27,524 27,524
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 1,433
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) JIZRHA: HUAE EEF, AL BEF
(2) gl 120074 8 28Y
(3) 24012 : 2009 8 26Y
(4) J1=JHA 1 2007 08K 27Y DI EXHak Bt
(5) ZBIIEFIL: 2009 08 242 I E XA FIt
(6) Z2+TIIY 1 2008 028 222, 2008 088 222, 20091 028 24
1) 2
50%
24.20% 24 .
18.15% 18 H
15%
12.10% 12 !
50: 60
6.05% 6
80 65 70 75 1100 P s | 5%
3. :
4. (VaR: 99%, 10 ) :



New 2Star IKE-1
1.
1 2 (1-2)
ELS 0 7 -7
ELS 9,005 9,005
9,005 9,005
2.
(1) JIZ=Xtet : KOSPI200 KI%, St=8 S BEF
(2) &g 20074 092 14
(3) 2ol :: 20104 9€ 10¥
(4) J1E0t2 12007 09€ 122 2+ DI =Xratel B0t
(5) ZIBIIEFIH: 20109 9 08 2t J|EXtA SOt
(6) Z2HE Ot 2008 3= 07Y, 2008E 9 092, 2009¥ 3 09, 2009 92 09¥, 2010¢ 3¥ 092
13
40%
41.10% 36 o
34.25% 30
- 21%
27.40% 24 :
60 80}
20.55% 18 i
13.70% 12
6.85% 6
80 85 90 100
3.
New 2Star IKE-1 510
4. (VaR: 99%, 10 ) :
New 2Star IKE-1 1,005




New 2Star KIKE-1 |
1.
(€] 2 (1-2)
ELS 0 -3
ELS 37,228 37,228
37,228 37,228
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 2,101
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 3,219
New 2Star HMDM-1 |
1.
(1) @ (1-2)
ELS 0 0
ELS 7,868 7,868
7,868 7,868
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 1,070

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.
(
@ 2 (1-2)
ELS 0 0 0
ELS 37,198 37,198
37,198 37,198
2.
(1) JIETHA : NIKKEI225 X4 , ASE BEX
(2) gl 2007 108 17
(3) 212 120104 102 1Y
(4) JIZJH2 12007\ 102 122,152,162 2t J|EXHAIS] 019 M2 BZ
(5) RIZIIZEZI1 1 2010 102 052, 062, 07 2t J|EXHAtS] ZI19) MS BB
(6) Z2HEIIY : 2008 042 042 / 072 / 08, 20081 102 062 / 072 / 08, 20091 048 062 / 07 / 08Y
2009 102 052 / 062 /072, 20104 048 052 / 062 / 07
1) 3
40%
37.50% 36 o
31.25% 30
21%
25.00% 24
60 80
18.75% 18
12.50% 12 o | 40%
6.25% 6
80 85 X 100
3. :
New 2Star NS-4 2,126
4. (VaR: 99%, 10 ) :
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 16,368 16,368
16,368 16,368
2.
(1) JIE XA : KOSPI200X] 2=, NIKKEI225 K| 4
(2) e 120074 108 20
(3) 2712 : 2010& 102 18Y
(4) 21204 1 20074 102 192 2t J|E=Xpare] I}
(5) R ZIIEZI}: 20108 102 142 2t J|EX & F}
(6) Z2HEOIY : 20084 042 162, 20081 108 152, 20091 048 152, 20094 108 14, 2010 048 14
[ Al [ Bl
Bt =
r @ 39 S0 s oz
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
- ;
25.00% 2TA38 (— 1%
% &— - L
8. TR @ 0
AzAE
T2 EEe — TzAm
6255 —1  cam & T [ 3t =0 Pl
s ASER 0% 012 o= =l
azea {‘m‘ g=aT
s = = 100y e
3. :
New 2Index KN-9 777
4. (VaR: 99%, 10 ) :




New 2Star LELP-1 |

1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 4,424 4,424
4,424 4,424
2.
(1) JIEXHL: LGRA BSF, LGEYALCD BEF
(2) gl 20074 112 06
(3) I : 2009 118 042
(4) J1F=0HA 1 2007 11 052 2 DI ERHAS| Bt
(5) ZIBIIEZI}: 2009 112 022 2 J|EXHako E0t
(6) Z2rEWILY : 2008 042 292, 20081 10 312, 20091 048 29
[ Al [ Bl
PE= £ FUS
@ 24 E0 i
28% * 2943 Bl Tk 633 A0l
BET?
1% = 1842
] — |
14% s 12412
50 0
% - A3 b E=5
0E A S 0 ey
3. :
4. (VaR: 99%, 10 ) :



New 2Star SEST-4 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 2,331 2,331
2,331 2,331
2.
(1) JIETA: MHFET BEX, SKLAZ EEF
(2) gl 20074 118 262
(3) 212 120104 112 19
(4) J1Z0128 120079 118 222 2t J|E=XH&k EI}
(5) RIZIIZEZI} 1 2010 118 172 2t J|ZX &2 F}
(6) Z2+EOIY : 2008 052 192, 20081 118 192, 20091 058 192, 2009 118 182, 2010 058 18
[ Al [ Bl
so1g
@ 3% SOt gUC 1 2o
15.5% ETy - 40% ol sEEF Hol
o Mo
i o
38.0% o3
L
0.1% 2ana . ] —
22.8% 1643 - ( *
[
_— e | aam =5
7.5% . ena . - & F Z0 sl
IR 0% OIA ai2Et Aol
— a3y 1Y
0 = %0 A== 1
3. :
4. (VaR: 99%, 10 ) :




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 5 576
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.
@ (&) (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) Z2HHIIY : 2008 067 092, 2008 128 092, 2009 06 092, 2009 128 09, 2010 062 09
[ Al [ Bl
1) 3 1
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. :
4. (VaR: 99%, 10 ) :
New 2Index KN-11
New 2Star IKE-2 |
1.
@ 2 (1-2)
ELS 0 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) et : 2010 128/ 13
(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
40%
80 85 0 100

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



New 7
1.
( )
¥ 2 (1-2)
ELS 0 0 0
ELS 3,010 3,010
3,010 3,010
2.
(1) JIZ= RHAF 1 KOSPI200 K| =
(2) g 20074 128 27
(3) 24012 : 2009H 128 24
(4) J1F=0HA 1 2007 128 269 2t D[ ZRHAS| FIt
(5) ZBIIEFIH: 2009 128 222 2+ J|E XA E0}
(6) Z2rE LY : 2008 03 212, 20081 062 232, 2008 097 232, 2008 122 222, 2009 03F 232, 2009 06% 23
[ Al [ Bl
0=
§ U=
@ 29 =0 e
26 4% c—T— 242 407 =7 aretet =0l
ogjg T F—— 218 @2= 3T
—— % -
12.8% s — L1204
€5 ¢ A3 J
132% 1283 I ESAES
9 9% s
@ 23 =S¢ sttolel s
6.6% &3 © 40w = 5EFSt B0l Q=
33%x ————=—— = a5
b
00 Hes NERE
3.
New 7 189
4. (VaR: 99%, 10 )
New 7 270
New 2Star HCLS-1
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 25,093 25,093
25,093 25,093
2.
(1) JI=XH: BUX ESF, ROIAT EEF
(2) gaiel 12007 122 31
(3) 81012 : 20091 122 24
(4) J1E0H2 1 20074 128 28 2t D|E= XAt EI}
(5) FEIIEZFIL: 2009 122 222 2+ J|E XA EIt
(6) Z2tHIIY : 2008 6 252, 2008 127 232, 2009 6 242
[ 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 1,109
4. (vaR: 99%, 10 )

New 2Star HCLS-1

2,481

, 2009 09& 232



New 2Star IS-5 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 11,310 11,310
11,310 11,310
2.
(1) JI=XH&E : KOSPI200 Kl &=, &H XA BSF
(2) £&d 12008 01 172
(3) 91 20111 18 142
(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
uE
"
Hyd BH mAg =UR
Rl LiE L dify o L]
NG AR =
wA% S s i L | P Ly
m ——e—  [u A3 T ET)
| HNEFa
WP — Al
| B e —
. | B ED AT |
an P ] paiamna| | A0s obd aryE B0 !
| g ' | piae |
7] ] 5 Tine ABEH
3. :
New 2Star IS-5 774
4. (VaR: 99%, 10 ) :
H 1 |
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 1,072 1,072
1,072 1,072
2.
(1) JIZXH&F : HSCEI Xl 4
(2) a4l 20084 018 212
(3) 2101 : 2010 01 152
(4) 2120124 120084 012 182 2 J|EXHAS| B}
(5) IBIIEFIH: 20104 018 132 2 J|=Rkate B0t
(6) Z2rEOLY : 2008 04" 152, 20084 072 152, 2008 102 152, 2009 018 142, 20094 042 152, 2009 072 152, 2009 108 14
[ Al [ Bl
T i
4 2 NT aNo T |
T i R S S0
MR ———— uaE i ER b
gy —————— H
i | |
L ]
Ima T 1.
1 1L
W T T 1mAn / HEES
I — —
TR W am _
IGin ———F—— N | @ 24 Gy S |
= F s i B3 dEE A0l Y=
| - = ¥ -
1M 1w ] | 1
108 3 ABH+
3. :
: 1
4. (VaR: 99%, 10 ) :
: S —




New 2Star LPLS-1
1.
(
@ (&) (1-2)
ELS 0 5 -5
ELS 16,256 16,256
16,256 16,256
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

w

New 2Star LPLS-1

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 (]
| 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 1,285

New 2Star




New 2Star LGHW-1 |
1.
(
@ 2 (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
! | = —y ]
| o EE HHS
41,007 AT Sim Al W W
i TR e t———— E¥
— T
& LTR ——— . | 3R
& L1} v | 2
[ —_— AW nEEH
A { 2 R !:ut'rl:‘;:l:
& W ™ M |iK — ':-!-q.;.!-.'.i.“ — E :J B N
-
3. :
4. (VaR: 99%, 10 ) :
New 2Star LGHW-1| 1,119
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
y+e [@ s 50 sms il
R F MMRR T B AR S
iR AT
e —r AR
l—.' e
1T — 28
. — | -
E — A HEEM
& T W m 1 — &2 an F"‘:I'lEﬂ 1
L [£-1] Ly | ::'L?;’:'Ei . ﬂ;'r. sl Mol
!
3.
New 2Star HCHW-1 187
4. (VaR: 99%, 10 )
New 2Star HCHW-. 111




New 2Star KS0-2 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 971 971
971 971
2.
(1) JIZ K& - KOSPI200 XI%, S-0il S35
(2) e : 20084 028 212
(3) 2H01Y 2011 02 21
(4) JIE12 : 20084 028 202 2t J|ER ALl EJh
(5) ZIBINIEZFI: 20114 028 16 2 J|=XH&te EIt
(6) E2EIIY : 20081 08 142, 20091 028 172, 20094 08 172, 20101 028 172, 201041 08 172
[ Al [ Bl
+il L
% TR EN-CEI R
i @A BP0
e T Bi= 5%
A ——a NWE =k e B
A e S
P ————— (A - - AREA
aw
15,0 S o '
W [ s
TE e——
i o 33 EEH EERE
o &R AR TN
— | G G
TR '
3. :
4. (VaR: 99%, 10 ) :
New D-1 |
L.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 639 639
639 639
2.
(1) JIZXt4H: KOSPI200 XI%=
(2) £34d 1 2008 02€ 262
(3) B : 2009 028 242
(4) J1EHA 1 20084 02% 252 2 J|ZX&tel Bt
(5) HZIIEZ} : 20004 02 202 2t J|ERArel EI}
2 T el LT T
o FEEEI EiETT SV @ tEa e maeml
.. -
7
3.
New D-1 201
4. (VaR: 99%, 10 ) :




KSE-1

New D-2 |
1.
1) 2 (1-2)
ELS 0 0 0
ELS 211 211
211 211
2.
(1) JIZ=Xtak : KOSPI200 Xl
(2) & @ 20084 028 262
(3) 2tJ1 20094 02& 24Y
(4) J1E0tA 120084 02" 252 2F J|E=XH&te] &0t
(5) ZIBIIEFIt: 20094 02€ 202 2t DI XHAHS EIt
B R
i
=HE s
I
A
HEwE
L
(133 W AEN T EC
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) JIZ=XtaE : KOSPI200 XI==, SKHIUX 253
(2) 2@ @ 20084 028 282
(3) 2tJ1 20114 028 24Y
(4) J1E0tA 120084 02% 252, 269, 272 2t DIt Bt A8 2
(5) ZIBIIEFIH: 20114 02€ 18Y, 21Y, 229 2 D[ =Xtat Bote| M=EP
(6) S2+EItY @ 20084 08” 182, 192, 202/ 2009 022 182,192,202/ 2009 08 18,192, 20
20104 022 18Y,19¢, 222/ 2010 08¥ 182, 19¥, 20
L Al [ Bl
LA |
" L ]
| RN L A
ingpg e EAH T EF R
o
AR —— i oF § | 4
p— 2T
W ————— MY
FEER ——— ] ] L] Fd NEFN
LI e A F i
i — L B s 47
i3 B
dirc 1_4- FEIE M0
(1.1 130 @) ime "
3.
New 2Star KSE-1 214
a. (VaR: 99%, 10 )




New 2Star KSO-3
1.
@ 2 (1-2)
ELS 0 0 0
ELS 1,106 1,106
1,106 1,106
2.
(1) JIZ X4 1 KOSPI200 XI4, S-Oil €=
(2) ¢r&2 20084 038 042
(3) 0D 2011 03 02
(4) JIEIH2 1 2008 03 03Y 2 J|E XA EIt
(5) ZIZIIZZ04: 20114 028 252 2 J|EXHAte| ED}
(6) Z2HBOIY : 20081 08 29, 2009\ 028 262, 2009 088 31, 20101 028 252, 2010\ 08 31Y
[ Al Bl
-1 #
¥ o ¥a EW g | | FHE
e ] *_'l'— XA ;lit .;.1 g Sip
HE e WAN | ==
1 — 1T
Mo ———— AN |
B e |aNE & | A aaE
1500 e o ] | .
B2
L5% —e  gm T ?—'Hftf_
o BT
l " AP L RiREH Epi
't e agtm - i
3. :
4. (VaR: 99%, 10 ) :




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) DI =X : KOSPI200 X4, KT&G B E =
(2) sl : 2008 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) S2r®ILY : 2008E 09 052, 2009 03 05, 2009 09 072, 2010 03 052, 2010 09 07
[ Al Bl
£ . :
oo BN BET t e
AT 10 AN AT ]
| Ey-L
AL ] ]
L]
71 4 i L | | | e
s — My @
HEen
16 U6 — Iy | §
S } B 18 EE ey
| A OIS SR Mo
. P maae | | s
L
- - - " amen
3. :
4. (VaR: 99%, 10 ) :




New 2Star KSO-4

1.
(
@ 2 1-2)
ELS 0 0 0
ELS 846 846
846 846
2.
(1) JIE X4+ : KOSPI200 K|, S-Oil 2EF
(2) 28 : 2008 038 18Y
(3) PPl 2011 03% 16Y
(4) J1Z012 120084 03" 172 2t J|EXHak| E0}
(5) ZIZJIZZ0}: 20114 038 142 2t J|Z XAt E}
(6) Z2HEIIY : 2008 09 112, 2009 03 122, 2009 09E 142, 20101 038 122, 20101 098 14
[ Al [ Bl
44 |
-
am R )
E1d, - T —— N |
i —— MR
3 mi 1] o
¥R p——t— AN AzEN
dw
165 - - 1248
T iy
T —
ama B4 H pagyy
ia id dEE N0
i T 8. @7
{2} 148 Wy T "
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-5 |
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 3,422 3,422
3,422 3,422
2.
(1) JIE X4+ 1 KOSPI200 Xl 4=, HSCEI X4
(2) 28 : 2008 038 31
(3) BHJ1Y 120104 03 262
(4) J1Z0124 2008 32 282 2t J|E XA EIt
(5) ZIZIIZZ0}: 20104 038 242 2t J|Z XAt E}
(6) Z2HEIIY 1 2008 09 242, 2009 03 252, 20094 098 23Y
[ Al [ Bl
¢ SoEs
o= @ 29 SoF e
= 2 so% =21 af=ret 2ol
37.6% a8 oo
B e 1843 1
— T
1e8% 1243
18 (=3
-
aa% . — NSRS
| TF%® g 21 =t sivopis
saimom 50 =& ofetet Hol
g mE e e g RS e afad ©
K
3.

New 2Index KH-5

261
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) 2raiel : 20081 048 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) Z21WIIY : 2008 09 252, 20091 03 262, 2009 09 252, 20101 032 262, 2010 098 27
[ Al [ Bl
218 i
3 @ 33 =0 sime | | FUB
o 0% F ol=t&t &0
37.5% 4 EpE . _—
0.0% P 24P [
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 4,365 4,365
4,365 4,365
2.
(1) JIZERLE : SKUU X B3, 610l A BS3
(2) 2raiel : 20081 048 03
(3) BHJ1Y : 2010 038 30
(4) 10124 : 2008 03% 31, 48 1, 22 2t J|E XA Bt M&B R
(5) HBIIZZ0t: 20104 038 242, 252, 262 2t J| = R4 BIt| M=BR
(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 R
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-1 407




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 -
L R 5 23 mu oS
agiRtEeEz | S0% £ 6 Hol
azs h Qa3
& M 7F B0 100 AN=R = .
3. :
New 2Index KH-7 1,209
4. (VaR: 99%, 10 ) :
New 2Index KH-7 1,225
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) 271 : 20091 048 09 f
(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

221

0% NERNFTEEZ00)



New 2Index KH-9

P =

(VaR: 99%, 10 )

New 2Index KH-8

@) ) 1-2)
ELS 0 0
ELS 7,437 7,437
7,437 7,437
2.
(1) J1ZRHAF 1 KOSPI200 Xl <=, HSCEI X%
(2) 3 2008 048 142
(3) 2H1Y 12010 048 09
(4) J1ZIF2 1 2008 042 1Y 2t J|EXH4H B}
(5) IBINIEFIH: 20104 048 07 2 JI=Rkate B0t
(6) Z2+TOIY : 2008 102 08, 2009 048 08, 20094 108 07
[ Al [ Bl
T UE @ 7 =o FAE
35.00% ® 212 S T4 oi=E sl
b i S 1343 -
—
17.50% 12438
£.75% B s e 7. E- |
-
New 2Index KH-9 477
(VaR: 99%, 10 ) :
New 2Index KH-8 |
@) ) 1-2)
ELS 0 0
ELS 4,715 4,715
4,715 4,715
2.
(1) J1ZRHA 1 KOSPI200 Xl <=, HSCEI X2
(2) 3 2008 048 152
(3) BHIIY 2009 048 10
(4) 21F0H24 120084 48 112 2t D= XA FOt
(5) EIBIIEFIL: 20094 048 08 2 J|=RHate B0t
(6) Z2tHIIY : 2008 10 08, 2009 01" 07
[ Al [ Bl
oz 3 =0 NS
Y 50 £ oiEE ®al
ge=aw
16. 300%e———— 12432
. _
=<
12.225% e——G— A3
o = -
8.150% — A2 7
: “ =9 Eo
£ » A o = =4 §lZE
L R ] EELES e




New?2Star SEST-5
1.
(
@) ) 1-2)
ELS 0 5 -5
ELS 1,357 1,357
1,357 1,357
2.
(1) JIERHA : ASET} BEF, SKEYB BEF
(2) 3 2008 048 152
(3) 2H2IY 12011 048 13Y
(4) J1Z0H24 1 2008 04" 14 2t | XA S}
(5) AIB|OIEFOF: 20111 04/ 11 2t I E=XHAHS] Ft
(6) Z2+TOIY : 2008 10 092, 20091 048 092, 2009 10" 09, 20104 04 09, 2010E 10" 112
[ Al [ Bl
o= .
r @ 3 =0 aue | | PUS
6 20z =0 Al Hol
A7 10% ':E = prrali
3005 4 £yt !
.—' >
31.90% e AR [
3 L -—— A
o "’/ FE=S
L 1208 _m%
Fi- 3
e AT pnee e EED
& A3 S0k oIk
pL o 130 2N==M 0% =M ol=!st 2101
Q=g
.
3. :
4. (VaR: 99%, 10 ) :
New2star SEST-5
New2Star POHV-1 |
1.
(
@ (&) (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) el 12008 04" 17
(3) BHIIY 120101 047 132
(4) J1F0HA 1 2008 04 142 /152 /16Y
(5) 21Z1FF0t: 20104 048 072 / 08 / 09
(6) Z2+TIIY : 2008 108 072 / 08L / 09, 2009 04/ 07 / 08 / 09, 2009 102 072 / 08 / 09
[ Al [ Bl
g OIS
o =HE @ 21F =0 FEML =
IH.00% 2R3 S0% X4 of=IFF =0l
e AT
B 142 .
: o T
17.50% - 1243 - .
= (18
JNEFI3
375% - *———— 8
/ & 22F =P FRMOICESL
=7l 50% FM STt 201
=== b
o E R E P .
3. :
New2Star POHV-1 1,307
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-10 331
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 4 610



New 2Index KH-11

1.
[ )
@ 2 1-2)
ELS 0 0 0
ELS 9,394 9,394
9,394 9,394
2.
(1) JIZXAF : KOSPI200XI 4, HSCEIXI %
(2) 2@ : 20084 042 28
(3) 2H1Y 12010 048 22
(4) J1Z=012 20084 048 25
(5) ZZIIEZI: 20104 048 20
(6) Z2HEOIY : 2008 102 202, 20091 042 20, 20094 10¥ 20Y
[ Al [ Bl
L ois
R @ 2@ =or sc
1N.6% - 2N 2'03 ::1'2_} al=rs& =l
H= AT
237% & 18548 .
; ; ’r—C 3La%
15.8% 12a8
SI as
r.m - ——— &a3 INETAIA
| = | @ 2a =eor srvots
=aFECZ S50% =i d=at =al
e L 'EY PN QLIRS = |l ad ©
L
3. :
4. (VaR: 99%, 10 )
New 2Index KH-11 812
New 21 |
1.
( = )
@ 2 (1-2)
ELS 0 198 -198
ELS 7,149 7,149
7,149 7,149
2.
(1) JIZ XA : KOSPI 200K 4
(2) el 120084 48 28Y
(3) DD : 2010 42 23
(4) JIZ2t= 1 20084 48 252
(5) ZIZIIZEZ0}: 20104 042 21
(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
poi
o1
2z 1 a2 @ 213 =L s
S N 0% = sI2E o]
21.95% 9 2182 rigery “
s Y 1543
155z % > A — e
12.20% 1202 |
[
a15% L) / p E= B8
6.10L o ] 0%
— @ 214 =01 BUdas
i iy P 40% = aPIEt 0l 21
100 107 A=x= ool a5
3. :
4. (VaR: 99%, 10 ) :



New 2Index KH-12
1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 10,133 10,133
10,133 10,133
2.
(1) JIZXH&H : KOSPI 2001 4=, HSCEI Xl %=
(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 OIS
@ 23 et s
NE-TES] 50% Fab a=tEt F0|
bt LT
%, & 2443 = =T .
% 1ang — sz
16% 1243 ET) oS
AR
% — o e
&3 2y @ 24 =0 SHHpIat=
sar=tEs 50% EuF GGt o
IS e G TR RO
ss © 7= = |1m PR g
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-12
New2Star HVLS-1 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 23,983 23,983
23,983 23,983
2.
() JI=Xt: SHESY BSF, RUAE BEF
(2) 8 120084 048 30
(3) 2H1Y 1 20101 048 23
(4) J1=0HA 1 2008 04 259, 28, 29Y
(5) ZIBIIEFIL: 2010 4219 &, 20, 21
(6) Z2HH LY : 22008 10/ 20,212,222, 2009 048 202,212,222, 2009 10” 192,202,211
[ Al [ Bl
+ FOIE
TR @ 29 EOF Avic
- 50% F e
39, A mhg‘;}% o =0l
% . 1843 H
| 0 v )
6% P2 b}
’ E =)
MEFEM
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 1,007
4. (vaR: 99%, 10 )

New2Star HVLS-1

1,974



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) 2HJ1Y 120104 048 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]
y Q=
=02 © 2E ZC B e
=t GrrEr Jol
22 (0 ‘—T_ 24853 gt= a2
1995 ¢ 2im=a
1650 1iA=3
13/ F bl — 1583
11.00% 1243 TN =A==
825 o3
5.50% A3 @ 23 =¢b §tolal=
10% =4 at2tat Fol 2=
275 $————*——— M3 gy
==X
loo 107 A=A ’
3. :
4. (VaR: 99%, 10 )
New 22 181
H 5
1.
( = )
@ (&) (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) ZBIIEZFIH: 2010 042 282
(6) Z2tHIIY : 2008 077 302 , 2008 10” 292, 2009 018 232, 20094 04 282, 2009 078 29,
[ Al B]
oz
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
50 ¢ gm= %
P ® 243 =S¢t EHtolal=
375% ’—T— a3 e =Y 50% =4t sl=tEt Rol gl=
TR T / 2T as
HERS J
3. :
g ;
4. (vaR: 99%, 10 )
H 5 178

20094 10& 28, 2010 01& 28



New 23
1.
( )
@ 2 (1-2)
ELS 0 0 0
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% 182
12.875% 15H2
10.200% 1203
T I25% oRE
5.150% ey &)
2575% IR
100 107 . .
3.
New 23 188
4. (VaR: 99%, 10 ) :
H 6
1.
( = )
@ 2 (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=
f f&oig
@ 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%
oSS Hp| Q= HY
Too: los FIE= TS

(VaR: 99%, 10 )

H 6

! N
~
N




New 2Index KH-13
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 6,823 6,823
6,823 6,823
2.
(1) JIE X4+ 1 KOSPI200XI %=, HSCEI X4
(2) 2riel : 20081 058 13
(3) 21 2010 058 07
(4) J1E421 20081 052 09
(5) EZIIEZFIt: 20108 052 04Y
(6) E2HE LY : 2008 112 052, 2009 052 062, 20091 118 042
[ Al [ Bl
T
pHUZ @ 7 Zer s T
0% * 2413 50% 358 SiE &l
o= A
a5 = 1842 |
‘ i — 2%
EX 1¥2 £l
= k'3
NZAL
5% . e 543 -
e mmimrmrmin __.___.:ﬁ._. @ 24 =9 FRU0ICH:
I T
azss - A= AT
TEESE N g g
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-14
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 2,239 2,239
2,239 2,239
2.
(1) JIE T4 : KOSPI200XI %, HSCEI X%
(2) g 120084 058 19Y
(3) 812 : 20104 058 142
(4) J1=0HA 2008 052 16Y
(5) AZIIEZ0F: 20104 058 12
(6) B2 WIIY 1 20084 112 122, 2009 052 13, 20091 112 11
[ Al [ Bl
EEIE
s g OIS
S 22 =i e
=as
1545% 3
— mew
10.30%
£ 1 =
p =
5.15% — _ -
e - | = @ z2a sorsrroas
g S DR e
& |MES 10 g
3.
New 2Index KH-14
a. (VaR: 99%, 10 )
New 2Index KH-14




New 24

H 7 101

, 2010 02& 102

1.
(
@) ) 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) 2t : 2010 05& 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
r FOUE g OIS
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
Z575% T I B
lox  1o7 NENS
3. :
New 24 149
4. (VaR: 99%, 10 ) :
New 24 197
H 7
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 2,333 2,333
2,333 2,333
2.
(1) JIZRHAH : HSCEI X4
(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
ST e zqqa Ful o2 Zol g AR
gy T 2143
22 50% T3
18 7/%L TSR3
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 30 -30
ELS 28,786 28,786
28,786 28,786

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

w =y

o kv AENTTEHSH)

3. :

a. (VaR: 99%, 10 )

New w-2 110




New 2Star POSE-2
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 15,808 15,808
15,808 15,808
2.
(1) JIZ=XHAL - SKOIU X ESF, POSCO 253
(2) 23 : 20084 052 232
(3) 81 : 2010 059 19
(4) DIZ=0424 2008 057 20, 212, 222
(5) EZIIEFIt: 20108 052 13Y, 14, 17
(6) S2HTIIY 12008 112 132, 142, 172 /2009 058 132, 142, 152 / 2009 117 13, 162, 172
[ Al [ Bl
TAE o
b U=
A 2403 @ 23 SO Frs
50% = e Ho|
pre
FHEE G (A
! — %
T7.10% -— 1ZAg
s =
NETR
&9Th . L il P, F: ]
[ @ =2 =or sl
o =% alzier N
EME S 0 ey d
3.
New 2Star POSE-2 812
4. (VaR: 99%, 10 ) :
New 2Iindex KH-15
1.
(
® 2 (1-2)
ELS 0 0 0
ELS 5,964 5,964
5,964 5,964
2. IMHAE HeolE 2| &3 x
(1) JIZRHAE : KOSPI200XI4: , HSCEI Xl 4
(2) £8d 120084 052 26
(3) BHJ1Y 120118 052 202
(4) J1=0HA 2008 058 23Y
(5) ZBIIEZI4: 20114 052 18
(6) Z2tTILY : 2008 119 192, 2009 052 202, 20094 118 182, 20104 057 182, 20104 118 182
[ Al [ Bl
+as
o 368 @ 34 Zor shaw TS
a SOL Fal oL Mol
LT
5% = oS
28% -————————  2s}a — p—
21% D e ———"_ ¥, ] = =
A=A
A% — | i1zm: _
o] kil © 23 S0 Etiolale
™% — 1 A3 ALsTE0= 50% Eit af=et ol
azea | U% ) oo
3
= 80 00 o e
3. :
4. (VaR: 99%, 10 ) :



H 8
1.
C = )
(] 2 (1-2)
ELS 0 0 0
ELS 6,558 6,558
6,558 6,558
2. DHYAE HeHOIME )] &ApE
(1) JIZ=XHAE : HSCEI X%
(2) ga4el 2008 052 26
(3) 2HJ1Y 120104 058 20
(4) 21%5t24 1 20084 057 23Y
(5) EZIIE3FIt: 20104 052 18Y
(6) Z2tHIIY : 2008 08 202, 2008 118 192, 2009 02% 182, 2009 057 202, 2009 08% 192, 2009 118 182, 2010 02& 18
[ Al [ B]
oI
1 k ¢ol.§
@ 2'F T B Son
32% 24743 =3 ol=245t Mol gi= AP
o8% 213 H
24% 18R - 1%
20% 152
162 1272 -
A=A
12% ¥ gm=
%
& L2 @AT =9 FU0RIS S0
4% ma ST 2 SiEtet Mol Q= A9
oo 1os pIE P i
3. :
: :
4. (VaR: 99%, 10 ) :
: :
New Ww-3
1.
( = )
(1) 2 (1-2)
ELS 0 11 -11
ELS 19,987 19,987
19,987 19,987
2. DHYATE HeHOIME )] &ApE
(1) JIZ=RHAF © KOSPI200K| 2
(2) £8i 120084 062 02
(3) 2HJ1Y 1 20094 058 29Y
(4) J1=0HA 2008 052 30Y
(5) EBZIIE3IF: 2009 058 27
ALAE ()
EE T
-
= W NEAISEE
3.
4. (VaR: 99%, 10 ) :



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]
Sz
o =
@ 2% ZOo BUg n0x Al
32% 24E ETREE E R
28% 1M
24% TalE - %
20% 15
16% T 12 = o
f — =N+
12% k=
o . %
i o= d @23 =01 SRS S0%
% “—r_ sHs /‘ TaatrEm= 3t ofclst Ho| U= BT
BIsA
oo Lo% pIEF RS .
3. :
: ;
4. (VaR: 99%, 10 ) :
H 9
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 X4 © KOSPI200KI % , S-0il 2EF
(2) & : 20084 069 02
(3) 201 120114 058 27Y
(4) 122424 : 20081 058 30
(5) EBIIEFIt: 20118 058 25Y
(6) Z2HEIIY : 2008 112 26,2009 052 27,2009 118 2522010 052 262,2010E 118 252
[ Al [ B]
o=
.
- FHAY @ 39 FoF St o=
28.50% 20% =9 si22E Rol
73.75% ¢——— J0A3 se=as
19.00% ¢———— 20438 — 2%
14.5% ———— 1343
451% S 137" Tﬁai_.ze_;x_q. b 1o =N
LT e g @ AT = FHORLS
0% =3 alas Rol
o= mo
100 P E=S | .

3. :
New 2Star KSO-6

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



New 2Star SEHY-2
1.
[ )
(1) (2) (1-2)
ELS 0 0 0
ELS 20,313 20,313
20,313 20,313
2. IMMAE HefolE 2] &3 =x
(1) JI=XtAE: BlOIYA BEEF, SKOWUX EEF
(2) &g 20084 6€ 04
(3) eIl 20104 58 28Y
(4) J1E0t2 12008 5¢ 30, 68 02Y, 68 032
(5) ZIBIIEFIH: 20104 058 24,25,26Y
(6) S2HEOLY 20084 119 24,25,262 / 2009 5& 25,26,272 / 2009 118 23,24,252
L Al [ Bl
. FUS
+E @z ST Fh e
Yo T 402 S0% =4 al=E X
.. S=35
P 1542 P
; - 322%
1710 - 243
=TI
S5 - — A%
S WBE W hw / .
3.
New 2Star SEHY-2 754
4. (VaR: 99%, 10 ) :
New 2Star SEHY-2 1,396
New 2Star HVLS-2
1.
( )
(1) (2) (1-2)
ELS 0 4 4
ELS 4,638 4,638
4,638 4,638
2. IMMAE HeHolE 2] &3 =X
(N JI=XA: SEUHE3Y 2EF, RULE BEF
(2) ereed 12008 068 03
(3) 2tJ1 20104 05 28Y
(4) J1E0t2 12008 05 302, 20084 06€ 02
(5) ZIBIIEFIH: 20104 058 252, 2010 058 26Y
(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
L Al [ Bl
oz
* @ 27 =9 oS i
za_mr.o—r— b2y = 0% £ oftEt Jol
O o
2058 S S4B e -
IR S =— 198 (-"’—Z IEVa
Tiox & *— 1543
130y e TR
5k =% oux
10% o GRg
ik 8 343
= oo 1@ gz
3.
New 2Star HVLS-2 174
4. (VaR: 99%, 10 )
New 2Star HVLS-2 257



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) £gid 12008 062 09Y
(3) BHIIY 120101 06" 04
(4) J1=HA 2008 06" 05Y
(5) 21Z01FF0t: 20104 062 01
(6) Z2+TIIY : 2008 128 022, 2009 068 02, 20094 128 02
[ Al [ Bl
o8 . o=
t @ 2'F =O Fc
oN A%, * 28, b 50% E=0 oI=2E 20|
ot e
| - e 1323 H
r— 24.4%
122% 2R3
m =
pE= 23
&1% - 62
- ___E_* & AF =0 sHEItHS
AlSsEI=ETIE e 50% = wW=E &0l
RN a-aw
e TSP -
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-16 164
H 10
1.
C = )
()] (2) (1-2)
ELS 0 0 0
ELS 6,479 6,479
6,479 6,479
2. DHYATE HeHOIME )] &P X
(1) JIZRHAH: HSCEI XI2=
(2) £gi 120084 062 09Y
(3) BHIIY 120101 06" 04
(4) J1=HA 2008 06" 05Y
(5) 21ZI1FF0t: 20104 06€ 01
(6) Z2HTIIY : 2008 098 022, 2008 128 022, 2009 037 022, 2009 06 022, 2009 092 022, 2009 128 02, 2010 038 02
[ Al [ Bl
01
.
ZME T+ M@ © 23 = ame som | | o
=3 & =y i L=
25 N 4 oitst Hol gi= AT
24.30% 1842 — imm
2025% 1542
——————
16: 20 1248 = T
—
1215 ¥ g - =] A=A
310 T —— ) S
- a1 e @73 Zor slOjels ST
£.05E l—ri oS /’ Taperans =0 ol Aol 2= 2T
) agsa
3
e A=RE




New 2Index KH-17
1.
[ )
(] (2) (1-2)
ELS 0 0 0
ELS 2,937 2,937
2,937 2,937
2. IMMAE HefolE 2] &3 =x
(1) JIZ=XHAE : KOSPI200 Xl4=, HSCEI Xl
(2) Z&a :2008H 062 1Y
(3) 2tJ1e 20104 06€ 08Y
(4) 21Z2t= 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
Sor=
35.00% P2y @2u = FY e F s
50% £} al=tE el
23.25% 2183 oI HO
28 .50%: [L: B3
25.75% Az .—‘ ( Et
19.00% - —— 12AS
s 18
14.25% — OB Jl_az_ #
°.50% -—1 Wz
{5 -HI% _
5 T5% -— . IA3 . |- e @25 .:.E" E"i!ol =
MEEENE | 50% X4 al=tsl &0|
6o e 3 o5 mE e 224 bl =
r
3. :
New 2Index KH-17
4. (VaR: 99%, 10 ) :
New 2Index KH-17
New 2Star HVLS-3
1.
[ )
(] 2 (1-2)
ELS 0 0 0
ELS 1,205 1,205
1,205 1,205
2. IMMAE HefolE 2] &3 =x
(1) JI=THeH: ROAE BEF, SUHE2Y 285
(2) Z&a 20084 062 132
(3) 2tJ1 20104 06€ 10
(4) JIZE2H= 1 2008E 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
0
A
5 000% e e 8 ©: ] © 23 =9 #HAc s
=t of=iEl F
21 §H% S I R= U= BT
180 *—*— 1843 -« -
r—i 25%
1565t = *— 1584Z
12500% 1282
a3ImL * am= e |
G250% * 37,10
@ A% T S
MER & — ;=2 0% it ol=HE 2ol
O Ho-
a5 100 303 FELS!
3. :
New 2Star HVLS-3
4. (VaR: 99%, 10 ) :
New 2Star HVLS-3

, 2010 03& 04



New 2Iindex KH-18
1.
[ )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,648 3,648
3,648 3,648
2. DHMAE HelolE 2] &3
(1) JIZXtaE: KOSPI200XI 4=, HSCEI Xl
(2) el : 20084 68 16
(3) 2HJ1Y 2011 06 10
(4) 212t 120084 68 13
(5) EIBIIEZF01: 20114 068 08Y
(6) Z2tTILY : 2008 128 102, 2009 062 102, 2009 128 092, 20104 06" 092, 20104 127 08
[ Al [ Bl
soE
@ 39 Z0F S [ S0l
46 57 &R 50% Z# oi=et Aol =
geAL
38 TN - oM
T 0% -— omam — oy
23.75% — e 1EMR = =
HER+
15 508 -— 1ZN3m . J—
N S @ 33 0 ol
) 23 50% x5t ol2F Bal
- |l om Rommma) o, | 0m 2 o
L
= b B ™ s
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-18
H 11
1.
( = )
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

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

B]

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

—

B
i

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

e

ANER=

-

@23 S0 Stejels 50

it ol Mol = BT




New 25
1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 5,693 5,693
5,693 5,693
2 MHEALE HeHOIME )] &2 E
(1) JIZXH& : KOSPI200X 4
(2) el : 20084 68 16
(3) 81 2010 06" 11
(4) J1=0HA 2008 6” 13Y
(5) 1 ZJ1E=30t: 2010 062 09
(6) 2t IIY : 2008 098 102, 2008 128 10, 2009 03F 102, 2009 06F 102, 2009 098 09, 20094 128 09
[ Al [ Bl
s p oIS
ZF>00L 8 4$_ 240
1amL = z2iAl
1Geox ¢ 1843
1IE/mL Y I5A3 15
11 00% 1283 o
&o5x o ANEA+
. %
Rkt A @ 7291 =9 sl
oL & e | A0 T Rt ROl $3-
E-23
100 1o = *
3. :
4 (VaR: 99%, 10 ) :
New 25
New W-4
1.
( = )
@ 2 (1-2)
ELS 0 40 -40
ELS 17,163 17,163
17,163 17,163

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

New

New

(VaR: 99%, 10 )

2B% A=A TSN
w-a

W-4 102

, 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, 20004 068 122, 20094 12 142, 2010\ 06 142, 20104 128 142
[ Al [ Bl
SO _
e © 3a zo pus | | HUB
« ImA3 20% =4 o=ta 2ol
as0% e 2s
—l 1%
20.00% ——————— 24783
21.75% $——————— (3RS
18 1
11.50% ¢—-——— 243 TE%EE—?I——? EE=2 )
@ 3 ZH SHolel=
. —
7.25% 6R2 20% =44 of=E Hol
qA=3AT
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) ZIZIIFEZI}: 2010062092, 2010062102 & 20101—4065115" 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 @ 2T ZoF guc
50% 4 al<fst A0]
= Ay
33% L e
._t— 5%
s 20z
so o=
% —l e AEZ
e | B o a3 mor s
fzmra v | BOR E b=t o)
i Pty
& F 0 e, ey I o= s
3. :
New 2Star GsLc-1
a. (VaR: 99%, 10 )

New 2Star estca[  228]



1.
C = )
(1) (2) (1-2)
ELS 0 0 0
ELS 5,607 5,607
5,607 5,607
2. MMAAE HHNOIE 2] 2232 %
(1) JIZXH&F : HSCEI Kl
(2) &gl 120084 6 23
(3) 271 : 20104 62 18Y
(4) J1=0HA 2008 6" 20Y
(5) FBIIEZ0t: 20104 68 16
(6) B2 WIIY 1 20084 9 17, 20081 128 172, 2000 38 172 20094 62 17, 2009 92 162 20091 122 162, 20104 3 17
[ Al [ B]
Sz
I 2oz
@ 23 =0 #MS 50x
—_——
S3M00% 9 2na it olerat el 2= AT
29m% % z2iM3 ;
25, 0650% 1643 — 1=
20 875% 1583
6w T 123 - *
— 2NZ=AI
12505% > ||
_—
8950z ¢ o £613 S0t FIOPIE 5o
L1752 “_T_ ma 1 = si=tet Mol Q= AP
oo los AEA:
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. IMHAE HeolE 2| &3 x
(1) JIXEXA: EUHSEBY 2S5, S-0il 2SF
(2) 2 : 20084 068 25
(3) 2HJ1Y 120114 068 23Y
(4) J1E421 20081 062 242
(5) EBIIEFI: 2011 068 21
(6) E2HEIIY : 2008 122 19, 2009 062 192, 2009 128 212, 20104 062 212, 20101 128 21
[ Al [ Bl
FY 1)
"
- .
aasow T AR @ 3 = mme | | FOE
- 3l afes =
26254, G— FOAE é:m:ﬂ asE =
ner =w
29 got. P RN '
—ii 2%
2175 ———————— R
50K (o
__ = 1 .
T2 e e Tﬂﬁ!ﬁ:ﬁ‘kv AEE
© 343 =9 FoRIS
20% =8 al=E =ol
10O FIE=5 | o 2
¥

3. :
New 25tar wsos 34

4. (VaR: 99%, 10 ) :
New 2Star wso-3 59|



New 2Star SELP-1
1.
(
(] 2 (1-2)
ELS 0 0 0
ELS 26,220 26,220
26,220 26,220
2. IMEAE HOME 2] & '—T‘.’F_
(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“UF"'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]
U=  poIS
2 ZP E e
§1.40% * 243 o ENLESS
o I
P Lo SR 1913
i .
; *— A%
15.70% | 1213
: E =
M=
7.859% -
A3 G- '
| @3 A ST SHADET
/':]"7“5‘—'2 o | Sar e SCIE Rl
- » == - g
s M T i o ==y *
3. :
New 2Star SELP-1 1,418
4. (VaR: 99%, 10 ) :
New 2Star SELP-1 2,201
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

767




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[ 64




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-5 418




New 31

1.
( )
@ (2 (1-2)
ELS 0 0 0
ELS 3,314 3,314
3,314 3,314
2. IHAAE HeHOITE 2] 29 3%
(1) JIZ XA+ © HSCEI Xl
(2) 22 : 2008 058 262
(3) ©HIY 2010 058 20
(4) J1Z0124 20084 058 23Y
(5) ZIZIIZZEI} 1 2010 058 18Y
(6) Z2HEOIY : 2008 082 202, 2008 118 192, 2009 028 182, 2009 058 202, 2009 08 192, 20091 112 182, 20101 028 18
[ Al
L EE
s
13.500% $———t—— 1203
I e 93 — | 1358
TSR | | sEE _ =
nEQS
E B 1 S S S SE— T .
T
sz om0 828 S0
peill IR
§5 on S5 100 NERS +
3 :
4, (VaR: 99%, 10 ) :
New a1
New 2Star LS-2
1.
( )
@ ) (1-2)
ELS 0 0 0
ELS 4,190 4,190
4,190 4,190
2 THEAE HANDE 2] 29 7%
() JIEXA: LGEL HEX, MAsIT HEF
(2) 2 : 200808207
(3) 9HI1Y : 2009082052
(4) J1ZJ124 : 2008082062
(5) ZZJIZ3I} 1 200908203
(6) Z2HEOIY : 2008 118 032, 2009 028 032, 2009 048 30
[ Al o [ Bl
el © NN IAEET Y
19.00% 12783 BT o 0=
EETE N
14, 95% . afE
o5, ¢ E
P
==
o TS N
N S ED
AazlE e DlE

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
.
A 07 FTEn-
3. :
New a2
4. (VaR: 99%, 10 ) :

New 2



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) g8 2008 08 04
(3) 8D : 2009 078 31
(4) 2120124 : 2008 088 01
(5) EIBIIEZIt 1 2009 078 292
(6) Z2tmOtY : 2008 118 262, 20098 038 27
L Al [ Bl
=0
. ® 11 Te e oz
AS% F R of S Hol
- TR e
14 752 12 4=
1425%
9.50R BIE=
) P ESES
479 - Ey =
&l &S ) 00 e
3. :
New 2Index KH-20
4. (VaR: 99%, 10 ) :
New 2Star HVSO-6
1
(
@) 2 (1-2)
ELS 0 0 0
ELS 2,643 2,643
2,643 2,643
2. IMEALE HeHOIME 2] 29 AE
(1) IR BOIESY 2EF, S-0I 285
(2) g 2008 88 1Y
(3) BHJ1Y 20111 07" 29
(4) 21212 - 20084 07 % 312
(5) 2 ZIIZFIt: 2011 079 27
(6) Z2BI : 2000 018 282, 20001 078 282, 20104 018 272!, 20104 07 282, 20111 018 262
[ Al [ Bl
R
3
450% e————— IS @3 S0k s 2oy, | | TS
E3 oF2lo Hol @
ITE% e WA a3
30.0% ¢——————— 2R ——{1310,
22.5% S————— (g4
15.0% &—— 27| T 80 s NEEIN
AFwEFa
7.85% ¢——— =z @3 SoF pHHOIZEE
20% = e =ol
A- AL
61 IS
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-6




H 16 ]
1.
@) @ (1-2)
ELS 0 0 0
ELS 25.660 25.660
25.660 25.660
2 MANE HNoe 0] 222 %
(1) JIEX& © HSCEI Xl
(2) g 20084 78 312
(3) 2912 1 2009E 7 292
(4) J1Z=JH= : 20084 78 30
(5) HZOI=X0} : 20098 78 272
(6) Z2HBIIY : 20084 118 262, 2009 038 262
[ Al [ Bl
=F -]
1 m T ¥ oo
aelall 1M =
Y W T
' — 4HE
- " 1 : -
V| BT / T
L
3. :
H 16 1,653
4. (VaR: 99%, 10 ) :
H 16 1,209
New 30 |
1.
@ @ (1-2)
ELS 0 0 0
ELS 3.300 3,300
3,300 3,300
2. TIAAE HAOIME 0] 2o7%
(1) JIEXHA © KOSPI 200K 4
(2) &g 120084 072 282
(3) 2712 120104 072 232
(4) J1Z=21= : 20084 078 25
(5) ZIZJIZEZ0}: 20104 078 21
(6) Z2HEOIY : 2008 108 222, 20094 018 212, 20091 048 222, 2009 072 222, 2009 108 212, 2010E 018 202, 2010 048 21
[ Al [ Bl
x or== - =
23.000%, 2a1A
20.125% 21718
17.250% 180013
14.375% 1503
11.500% 17271a
8.625% 91
5750% 6714
2.8/5% 3n=a
[ 07 e
3. :
4. (VaR: 99%, 10 ) :

o)
=



New 2index KH-19 |

1.
(1) (2) (1-2)
ELS 0 0 0
ELS 8,443 8,443
8,443 8,443
2. IMMAZE HefodeE o] &2
(1) JIZ=XHAE: KOSPI200 X4
(2) &8y ;20084 7€ 17
(3) 801 : 20094 7€ 15
(4) 212012 @ 20084 7€ 162
(5) ZEINI=EFI: 20094 7€ 13
(6) S2HEIIY : 2008 118 13Y, 2009 03€ 13
[ Al [ 8]
ol D iE BH HET -+
b R MA pleeE MO
e L
1o 1 e i ]
1.3 LR
LAME Lr b
. .
B i - 5]
e
3. :
New 2index KH-19
4. (VaR: 99%, 10 ) :
New 2Star 1S-6 |
1.
(1) 2 (1-2)
ELS 0 0 0
ELS 758 758
758 758
2. THMALE Helolie 2| &3
(1) JIZ=XAk 0 KOSPI 200 KIz= AME AL EEF
(2) el @ 2008 7€ 21
(3) 2| 2010 7€ 192
(4) J1=01=4 @ 20084 7€ 182
(5) EBIIEFIH: 2010 72 15
(6) S2tEOIY 20094 01€ 152, 2009 07& 16, 20104 01 14
[ Al [ 8]
T 2l=
32.0% 2473
24.0% 183
16.0% 123
8.0% 6
81 85 90 95 184 2=
3.

New 2Star I1S-6 4

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
ai=rao =l of2rSt =ol 2=
2.8% ana /’ s e = ol
[TiC] 07 Sl
3. :
New 29 #N/A
4. (VaR: 99%, 10 ) :
New 2 #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 28 282



H 15 ]
1.
(
@ @ (1-2)
ELS 0 0 0
ELS 895 895
895 895
2 MAAE H0IlE 0] So9n
(1) JIEXA : HSCEITI &
(2) 2# : 2008 078 142
(3) BIJIY 2010 072 092
(4) 212124 1 20084 072 112
(5) HIZIEF0F: 2010 078 072
(6) E2VEIIY : 20081 102 08L, 20094 012 07, 2009 042 082, 2009H 07 082, 20094 107 072, 20104 012 062, 20108 048 072
[ Al [ Bl
—0l=
+o1 -
i mzﬂgﬂakgm‘ ==
55,0005 —— =0k ol2i Mol = BY
28.875% - ZIm=
24, TSOX. 18mE
210.625% 1503
16.500% 1283 =R
12.3m% hil fe2 =3
8.250% T 67 = SAT S0 HAORIE 50%
P ]J= N Et oletet mo| Q= 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 MANE AHIGE 0] 207%
(1) =T : SUETY 2EF, 501 BEF
(2) s : 2008 078 142
(3) Bl : 20118 078 082
(4) 21012 @ 2008E 07€ 112
(5) AIZIIZE=0} 1 20114 072 062
(6) Z2EIIY 1 20091 018 07, 20095 072 082, 20104 012 062, 20108 078 072, 2011 012 062
[ Al [ Bl
==
I ® 33 e muc | | TAS
i35m0 T 367 20% E @=r=t S0l
i)
36.25% —————————— 307Hh=E :
i
- —{l
29.00% $————————— 244D 2%
21.75%% -— 187
im
T4.50% o 1omm Togmesn ™ PIE=="
TN e - @ %3 =o avnlels
o2 20w Fab @ErE Fol
OI';Q_'—'L
100 =Syl ]
3. :
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) JIZ XA : KOSPI200 Xl
(2) graer : 20084 082 11
(3) 2121 : 20104 08 042
(4) J1E0424 1 2008 08 08
(5) A ZIIEZ0}: 20104 088 04
(6) S WILY : 2008 112 05, 20091 022 042, 20095 05 042, 20094 08 05, 2009 112 042, 2010 022 03, 20101 052 042
[ Al [ Bl
TR . o=
21.320% 4———a—— HNE @ 29 =0 S
1o =4 oi=ist ®ol
18,55y $——t—— 71N f==as
e ————— i
15, 50, 9 M2 — e
SRR R — |
(13 1§
10, 5ecy, +————— |[I§E / AEAE
A%
* —
T8 4 W @ 213 =o swolnts
FAs R 40% F-0f of= B H0) 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) JIZ XA : KOSPI200 XI<:, HSCEI XI%
(2) el : 20084 082 1Y
(3) 21 : 20004 88 7Y
(4) J1Z=2124 1 2008 08 08Y
(5) A1 ZIIEZ0}: 20094 088 052
(6) S WILY : 2008 128 03, 20091 048 03
[ Al [ Bl
L2OUE
+ (T
14,1066 & | 1243
| — £
g- » 3] E £ 5
MEMS
4_700s (3 412

108
AER=

3. :
OFOICHA New 2IndexTIHel &1 2 & Xt Al EHKH-21

4, (VaR: 99%, 10 ) :
OHOICHA New 2IndexTHd A Z & Xt A EHKH-21 Iﬁl



New 2Star SS-5 |
1.
@) 2 (1-2)
ELS 0 0 0
ELS 5,048 5,048
5,048 5,048
2 THEAE JH0TE 0] 227 %
(1) JIEXA: MEER BEE, 485 BEF
(2) 2raer : 20081 08 14
(3) 221 120104 08 11
(4) 2127121 1 20081 082 132
(5) ZIIZEZIt: 2010 082 09
(6) S WILY : 2008 128 092, 20091 042 082, 2009& 08 072, 20094 128 09, 2010 04 07
[ Al [ Bl
L |
+
| - MES dNEED o]
Wi — AN Fe L am
e jIED AW
FE Y A
b d = - ' 1l =14 : 1
T —_— 1R - AEER
TIL058s —_t M|r
(15,1 — A
E I " ARER
3. :
OFOICHA New 2Starllh A AbE £ X} Al E4SS-5
4 aR: 99%, 10 ) :
OFOICHA New 2StarIhai At Z = X} A €/SS-5
New 2Star HCSE-2 |
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 3,428 3,428
3,428 3,428
2 THEAE J[H0ITE 2] 227
(1) JIEXHL: BUX BEF, SKHUR 2S5
(2) el : 20081 082 18
(3) 21 120104 08 11
(4) FZIIENAZFY 1 20084 082 122, 13, 14
(5) SEOIBOIIHZH Y : 20104 082 052, 062, 09
(6) S WILY : 20094 02 052, 062, 092/ 2009 08 052, 062, 072/ 2010 028 052, 08, 09
[ Al [ Bl
L] e e § M
0% * MAAR Wa & GHIE S
Hi= o8
P - BN
it i
17,00 A S N— - | |
—_— =t =
HESH
5% —t__ aam
DA
fm S EUH 55
- | L ! L 1 - -]
W TS ] 1) :
] MoE 1 AmaH
3. :
DFOICHA New 2StarIHAH AHE & Xt Al EHHCSE-2
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
)

BOtY 12008 112 11, 20094 022 11, 20094 05 11, 2009 08 11, 20094 112 11, 2010 02 10, 2010 058 11Y
Al [ Bl
g FHE &
FIT, | S——— T |, ] —
T ———— AR '.? .1.:.' A an
|
11, 5, ——————— 15l " .
10, N, = il (] (]
| | T
Ay = Ul —
5N ———————— oo B pMma
1 SR CHENEY
LRI ———t——— il "-,-..,i_-!.'-':". =4 -
e * ) J
L L 10T ABRS
3. :
OHOICHA New FIMXISCIHIHEALE 35S
4. (VaR: 99%, 10 ) :
DHOICHA New FIOMXI4 1AM A ZE RIB5E
New 2index KH-23 |
1.
( )
1) 2 1-2)
ELS 0 0 0
ELS 2,859 2,859
2,859 2,859
2. MAAE HIE 0Dl 222
(1) JIZ= X4+ : KOSPI200 Xl 2=, HSCEI XI%
(2) el : 20084 082 18Y
(3) 212 : 20094 8 13
(4) FZIIZENAZHY 1 2008 8 14Y
(5) ABIIENHAZ Y : 2009 08 11
(6) Z2HEOIY : 2008 128 102, 2009 048 09Y
[ Al [ Bl
+oE DY BN FRE f sam
Fe && BFIP E
Ei= Oy
14, M & 124% )
— Thisn
§,a1r% A o e I T .
NEmE
4.70% —_— AW ! —_ |
-] | oI EH PR
= 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.
[0) @ 1-2)
ELS 0 0 0
ELS 6,989 6,989
6,989 6,989
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
. ;
0% —— M3
NERE
B 43 ] .
% P [ 13 =m amoes
E T =T
neamems | |UEEF
==4d Ll
o 95 108 NERL
3. :
New 3
a. (VaR: 99%, 10 ) :
New 2index KH-22
1.
[0) @ @-2)
ELS 0] 0 0
ELS 4,288 4,288
4,288 4,288
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.
New 2Index KH-22 274
a. (VaR: 99%, 10 ) :
New 2Index KH-22




New 36
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 959 959
959 959
2. MHMAE Heole 2| &2 X
(1) JIZ=XH&E : KOSPI200 K| 2=
(2) g : 2008 08€ 25
(3) 201 : 2010 08 20
(4) J1=0123 @ 2008 08€ 22
(5) ZIBII=FI1: 20104 08 18
(6) S2t=IIY 20084 11€ 192 , 2009 02& 182 , 20094 05€ 192 , 2009 08€ 192 , 20094 118 18 , 20104 02€ 172, 2010 058 18Y
[ Al B]
. s . 401z
22 00%. « 2483 @ 2% =0 St
0% =M si=E Al
19.25% ¢ 2183 oI Fi=x
16,50 ——e— 18683 .
13. 757 ¢—e—— 1543 k l
11.00x ———— 12A3 m/u
HEA-
——
8.75% A3 =
550 ¢&——»—— NI @ 23 TP ol
e 40% E ltet 250l 2=
2.75% ¢—————8——— IHE ~ LS 250
r
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. MHMAE Heole 2| &2 X
(1) JIZ=XHAE : KOSPI200XI %=, HSCEI Xl 4=
(2) g : 2008 08€ 26
(3) 2D : 2009 08 21
(4) J1=0123 @ 2008 058 23
(5) ZBII=FI: 20094 08 19
(6) S2tHOIY : 20084 128 172, 2009 048 17
[ Al B]
SEE
& L e
1r. 0% 1Z43
L]
— iTa&i
1.3e% - R | L -
B B
5.67% — L Ay
A ETgns
! i . | - e =y
14 EE i 14 - Bl
. NERS .
3. -
4. (VaR: 99%, 10 ) :




New 2Star HCSE-3

1.
( )
[€D) 2 (1-2)
ELS 0] 0 0
ELS 4,565 4,565
4,565 4,565
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
ELS 3,836 3,836
3,836 3,836
2. MANE NHIOE 0] 297 E
(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
2UE
N P
17.4% 120
—
nes —w EWE
[{: =
BIES
5 B L I — 4nE
50 8s a 10 .

AERE

3. :
New 2Index KH-25

4, (VaR: 99%, 10 ) :
New 2Star PH-2
1.
(] 2 (1-2)
ELS 0] 0
ELS 1,120 1,120
1,120 1,120
2 TAAE NHOTE 00l 2055
(1) JI=XteH: POSCO ESF, 8liX BSF
(2) g8y : 20084 098 04Y
(3) 201 : 20104 09€ 06Y
(4) J1F012 2008 098 03
(5) ZIZIIE301: 20104 09€ 02
(6) =2r=OtY : 20094 018 02,2009 058 042, 2009 098 02,2010 018 042, 20104 058 03
[ Al [ Bl
FaE
-
E- |
o M LR EED sug
SHC W ol
% - in F] SASHHuRE BT
el b | " — ]
!
1% P S N >, |- ]
L) E
b
12% ama
% | — CA— EEREE]
EaEnz| .. o= = 0l
— 'g*ggi : & A0l 4= =%
b B L] pl ] HEFH
3. :
4. (VaR: 99%, 10 )

New 2Star PH-2 141




New 2Star HCHY-1

1.
(1) 2 (1-2)
ELS 0
ELS 95
95
2. MHMAE Heole 2| &2 X
(1) JI=Xtat: UK BSEF, 6l0IYA BEF
(2) g : 2008 098 05
(3) 201 2011 09 02
(4) J1=012 2008 09€ 04
(5) ZBII=FIt: 20114 08 31
(6) S2tHOIY : 20094 02€ 272, 2009% 09€ 01
[ Al [ 8]
":‘—g!g L2008 L]
3
a| —_— —_—
1242 60%(% 60%) o HENES
HMEm M AT
Ll O B
6 | @ 15%( % 90%)
AEN=10 —
P BT E @ 2T
bk 1 32
(L) 125 136 2121
L
3. :
4. (VaR: 99%, 10 ) :
New 2Star SH-2 ]
1.
(¢
(1) 2 (1-2)
ELS 0
ELS 1,105
1,105
2. IMMASE HefodeE o] &2
1) D= AMAR BSF, ololHA BSF
2) gsil 1 2008 98 8L
3) 9H|Y 120104 98 2¢
4) J1EJHA 120084 9¥ 3Y, 4L, 52 J|EXHAH BItO AT R
5) ZBIIEFIH: 2010 88 27, 302, 31 JIEXAH SO0 MrsE I
6) S2HEIIY : 20094 2/ 242, 252, 262 / 2009 8€ 27, 28, 31 / 20104 28 23Y, 24Y, 25
[ Al [ 8]
JAUE T
@ FE =
0% * MME S B B2
ZE=T
5N — 1882
17.0% » 1243
AEFN
5% .
o83 2 23 201 fE
e T §EE 3o
2=3s
TS 8D &S " v
075 80 B Reh gy
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 MAXE AHOITE 2] 292 %
(1) JIZ=X4L: LIGEN BSZF, 443N BESF
(2) g : 2008 092 08
(3) 201 2010 09 02
(4) J1F01 2008 99 3, 49, 5 I EXH&H IO MEHT
(5) 2ZIIE=70}: 2010 88 272, 302, 312 IR XA B0t MSEP
(6) S2tHOIY : 20094 29 242, 252, 262 / 2009 8 272, 282, 312 /2010 28 23, 24, 252
[ Al [ Bl
+ 08 o +UE
6% » MAE @ 9 S HAC
3 RS =
S=ae
il » 1BHE
L
——— 3%
§: S S N ) |
[ ™
AEEN
LED » G b
@ 29 =% SRS
EFEEERT
) T 75 80 85 . asas
I 5 | B85 q
N F-23
3. :
New 25tar 153
4, (VaR: 99%, 10 ) :
New 25tar Ls-3
New 38
1.
(¢ )
(1) 2 (1-2)
ELS 0 0 0
ELS 1,296 1,296
1,296 1,296
2. IFAAE AHUIME 00| A%
(1) JIZ=XtAE: KOSPI200X 4=
(2) Zae : 2008 09% 08
(3) 25712 20101 098 032
(4) J120124 : 200841 098 052 I E XAt S0}
(5) 2ZIIEZ04: 2010 098 012 JIEar S0
(6) S2HEOIY : 20081 128 22 / 20095 3 22 / 20091 06 022 / 20091 098 022 / 20091 128 022 / 20104 03 022 / 20104 062 022
[ Al [ Bl
soiE
1 sz
24 242
@ 2 SN Fe
21% ZimeE 40P = shezst =)
e e
LE: 29 > 1832 =T
15% - 15302 g
p— ) 1§
12% - 124 & [
B W
an e / pIES S
6% EIH = - N T
% am e @ Fd E Ul
H%EEEE ;uc =0 Sl =IE 2ol B
100 10 ———y =a2d 2

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



40

New 39
1.
@ [7) (1-2)
ELS 0 0 0
ELS 5,043 5,043
5,043 5,043
2 THMAE HAOTE 2] 29 7%
(1) JIEXHA © KOSPI200 Xl
(2) g : 2008098 12
(3) 2712 : 200909809
(4) JIZEIH= 200809211
(5) ZIZIIZZI} : 2009E09807L
(6) Z2HEOIY : 20083 122 052, 20094 038 052, 20091 068 052
[ Al L
09 v 2HE
1550% —L12]§
L [ - S N S |-
L - R S N S -
HETS:
G N N S S— T .
il T
% 0 EI=E 30
e | mEae
55 W ¥ 1MW A= ]
3. :
4 (VaR: 99%, 10 ) :
New 40
1.
@ [7) (1-2)
ELS 0] 0 0
ELS 2,454 2,454
2,454 2,454
2 THEAE HATE e 292%
(1) JIEXHAH : KOSPI200 Xl
(2) g : 2008092 16
(3) 212 : 2009098 10
(4) 1124 : 20081409 122
(5) HZIIZZ0} : 2010H098 102
(6) E2HEOIY : 2008 122 092, 2009 038 092, 20091 062 09, 20095 092 09, 20094 128 09, 2010 03 09, 20104 068 09
[ Al
. SomE
A ———————————————— TN
P I a——— L I
1 B30 W | B
15, 758 W——p————  |5E
12,20 e |2
o5 ——— = MERS
R N -
EMEZ 5 PE E® SEMHE
A0 e 3R = © MP% E08 S R0l 2=
EERYS 2%
e 1on =R H
3. :
New a0
4, (VaR: 99%, 10 )




New 2Star LEPO-1

(VaR: 99%, 10 ) :
a1

New

(
(1) 2 (1-2)
ELS 0 0
ELS 853
853
TRAE NWNGE 00 25E
JIZEXHAL: LGE A ESF, POSCO BEF
@ai 2008 098 19Y
oY 12010 09 17¢
JIZEJHA 12008 098 18Y
EBIIEFIH: 20104 09€ 15
S2HE Ot 20094 018 142, 20094 05€ 132, 2009 09& 154, 2010 01 132, 2010 058 13
[ Al [ Bl
S o
i @ o n poE
= =2
20L% - EE Fa
JETEN - 20082
e v | emam T
20.01% 1282 HEFH
1590 | — 1 =z % Mo om aw2ssr
| amnas s
GETN - ] A | GEERNEES
[T] [5] o Ly nE==x
(VaR: 99%, 10 ) :
New 41
(¢
(1) (2 (1-2)
ELS 0 0
ELS 1,268
1,268
COHHARE JfefolmE et &3 x
JIZ=Xak 0 KOSPI 200 Xl 4=
erael 120084 9F 222
oY 12010 9 17
JIE0HA 120084 98 192
ZBIIEFIH: 2010 9 15Y
S2HEOLY 1 2008EH12&16Y, 2009032162, 200906 16, 200909 162, 2009 128162, 201003 16, 2010062 162!
[ Al [ Bl
sl » 208
el |1 1. A SECERNRSRRESS———T Y 1}
21.875% $————t—— IR
TR T SN — T 1
1660y ——— I5HE [i%
12,50 $—————8——— |28 § -
RETS
GITEN s G E
we ———
G, 2300, greep— A (@ g% masas
L195% ——————— TR ] | e Rel IR
Baz3 = e
i -
f1i] i INES




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 25 -25
ELS 8,076 8,076
8,076 8,076
2. IMMAZE HefodeE o] &2
(1) JIZ=XHAE: KOSPI200 X4
(2) &8 : 20084 09’ 29
(3) 801 : 20104 09 24
(4) J1=012 2008 098 26
(5) ZIBIIEFIH: 2010 09€ 17
(6) S2HEIIY : 2008 128 22, 2009 038 23Y, 2009 06 23, 2009 09€ 23, 2009 128 222, 2010 03 23, 20104 06 23
[ Al [ Bl
roE o5
27.000% * MME o249 =0 ;S
- 5t
29629 - ZINE M 2% SN
B =T
02500 - 1800 =
"
16.875% » IsHE '_11":*
13 5008 ol 12702 1] ¥
A=K
10L125% - s
iy
6. 750% - e © 249 0 Sunleis
e S 0% =2 aEE =0l Ys
357 4———s—  on S =
10 LT NERS
3. :
4, (VaR: 99%, 10 ) :
New 2Index KH-26
1.
( )
[€D) 2 (1-2)
ELS 0 15 -15
ELS 9,552 9,552
9,552 9,552
2. IMMASE HefodeE o] &2
(1) JIZ= XA : KOSPI200 X4, HSCEI X4
(2) &8 1 2008 09’ 29
(3) 801 : 20104 09’ 25
(4) J1=012 2008 098 26
(5) ZIBIIEFIH: 2009 09g 23
(6) S2HEIIY : 2008 018 21, 2009 05¢ 21
[ Al [ Bl
TN
= + 2o
“ 0l
14.68% » aMe
— 1 82%
7.34% ——— A B nEns
; - =13 =0 ?‘!I]EI-E
2 a0 I3 S=E =
5 ] 100 REFE] e |meme
8 o NER2 . T
R
3. :
4. (VaR: 99%, 10 ) :

New 2index KH-26



New 2Index KH-27

1.
( )
(] 2 (1-2)
ELS 0] 0 0
ELS 3,724 3,724
3,724 3,724
2 WEAE HNALE 0] Eo9E
(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 /éiﬂ'ﬂz,éa'i 45t | EEAORIE s 0l STEE
75 80 55 90 [ =T my| o= "2
W =z . —
3. :
4. (VaR: 99%, 10 ) :
New 44
1.
( )
(] 2 (1-2)
ELS 0] 15 -15
ELS 3,583 3,583
3,583 3,583
2 WAEAE HNANLE 0] Eo7E
(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% o » raNE @ 23 =N Fc
4D EN SEIE S|
3. 1% 2Inz ==39
19.8% * + 1802

15.5% * - 1502 [

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

L 3

4y
@ 2E SN Emoles
B.6%% - M2 nti%:ﬂ?*** %%iﬂ-o—.._ﬁ]lﬂz
3.3% - - e Aeas
o e NEXS
3. :
“
4. (VaR: 99%, 10 ) :
New 44 287



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 )




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 ) :



