84

2008-11-24
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 20084 12&€ 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
i Il T
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. :
New 2Star HW-1 237
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) : = x (1-
3. :
New 2Index KN-7 397
4. (VaR: 99%, 10 )

New 2Index KN-7 491



New 2Index KN-8 |
1.
(
@ (&) (1-2)
ELS 0 10 “10
ELs 12,867 12,867
12,867 12,867
2.
(1) JIEX&F 1 KOSPI200, NIKKEI225
(2) 28 20074 58 8Y
(3) 2112 1 20104 52 42
(4) JIZ=0H2A 120074 58 7Y 2 I EXH4F St
(5) HIZIIEFL : 2010 42 302 2t I E X4+ B0}
(6) Z2HEIIY 1 2007 108 312, 2008 48 302, 2008& 108 302, 20094 48 282, 20094 102 302
13 A
20%
30% 36 -
25% 20
{ 18%
20% 24 <
15%
18
10% 23
4
12 0%
6
< 0 >
8 0 9% ) = x (1+18%)
2) = x (A-
3. :
4. (VaR: 99%, 10 ) :



New 2Star NS-2 |
1.
@ 2 (1-2)
ELS 0 0
ELS 1,219 1,239
1,219 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
a5 | 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 0
ELS 5,826 5,826
5,826 5,826
2.
(1) JIEXHA : A E XL, NIKKEI225 253
(2) graed 120074 68 4
(3) 812 : 20094 58 29
(4) 120421 120074 68 12 2t J|E XA E0t
(5) ZIZIIFE=0 1 20094 52 272 2t I EXHaH Bt
(6) Z2rEIIY 1 2007 112 28, 20084 52 282, 2008 118 26
‘ 1 2 A
22.0% 24 30%
16.5% - 18
1 10%
11.0% 12 <
5.5% 6
12% 52
< 30%
80 8 90 9 |0 -30%
v
1) = > (1+10%)
2) = x (1-
3. :
4. (VaR: 99%, 10 ) i : I

New 2Star NS-3




New 2Star NH-1

1.
@ (&) (1-2)
ELS 0 -9
ELS 18,896 18,896
18,896 18,896
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-1 621
4. (VaR: 99%, 10 )
New 2Star NH-1 758




New 2Star

New 2Star POSH-1 |
1.
)
@ @ 1-2)
ELS 0 0 0
ELS 23,730 23,730
23,730 23,730
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
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E
F0% G A
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|
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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-2 156



NH-3

New 2Star
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2)
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New 2Star
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NH-3

New 2Star



(%)

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
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120104 7€ 142

2]
2

ot
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(4)2
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-10
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New 2Star
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KEWF-1

New 2Star
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120074 78 13
120104 7€ 9

2]
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New 2Star KELP-1
1.
(
@ (&) (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) 2H1 1 20094 78 15Y
(4) J1Z=0HA 1 2007 79 162 2t DX XA SOt
(5) Z2HE LY :2008E 12 112, 2008 78 112, 2009 18 13
A
1) 2
40%
24% 24 —
18% 18 1 15%
12% 12 <
6% 6
2)2
40%
70 75 80 85 100 —
1) = x (1+15%)
2) = x (-
3.
New 2Star KELP-1 195
4. (VaR: 99%, 10 )
New 2Star KELP-1 317




New 2Star POSH-2 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 12,247 12,247
12,247 12,247
2.
(1) JIZRHAF 1 POSCO, Al8HX| =
(2) gl 120074 7€ 20
(3) 2012 120104 7" 15¢
(4) J1&=0HA £ 2007.7. 16, 18, 19(&,%,8) SIt9 B2 [20/12 B AH]
(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
4. (VaR: 99%, 10 )

New 2Star

POSH-2 194



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

128



New 2Star

SEKE-3

New 2Star SEKE-3
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 3,593 3,593
3,593 3,593
2.
(1) JI=XteE: 4L ETL, SH=2HH
(2) £&d 12007 8¢ 2
(3) eI 20104 78 29Y
(4) J1E0t2 12007 7€ 3122 St
(5) ZIBIIEFIH: 20104 78 27 2t DI =Xta B0t
(6) Z2HE Ot 20084 1€ 28Y, 20084 7& 282, 2009 1€ 232, 2009 7€ 28Y, 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.
(
0 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 0
ELS 18,614 18,614
18,614 18,614
2.
(1) JI=Xt: RS BEF, 4EE3YH BEF
(2) gl 120074 88 9Y
(3) 2HJ1 1 2009¢ 8¢ 5
(4) 21EI12 20074 08€ 06, 07, 08 2 DI =XtaF BIHQ ArsEH 7
(5) EIBIIEZFI1: 20094 072 30Y, 312, 082 032 2 J|EXtat B9 M=H R
(6) 2 EItY 20084 01€ 30, 31, 02 01, 20084 07€ 30, 31, 08¥ 01, 20094 01€ 30, 02&€ 02¥, 03
1) 2
50%
24% 24
24%
18% - 18
12% 12 50 65;
6%
6 2) 2
50%
65 70 75 8 1100 —
i)} H = x (1+24%)
2 : = x (1-
3. :
4. (VaR: 99%, 10 ) :



New 2Star YH-2

1.
@ 2 (1-2)
ELS 0 0
ELS 11,147 11,147
11,147 11,147
2.
(1) JIERHA - GOl A BEFR, SHHHE BEX
(2) g 120074 8 16Y
(3) 84012 : 2009 8¥ 13
(4) J1=HA 1 2007 08 14Y DI EXHak Bt
(5) ZBIIEZFIt: 2009 08 112 I E XA FIt
(6) Z2tHIIY : 2008 027 112, 2008 082 112, 2009 027 11
1) 2
50%
25.00% 24 —
18.75% 18 18%
12.50% 12 = %
6.25% 6
122
50%
8 70 75 80 l100 Bt
3. :
New 2Star YH-2 199
4. (VaR: 99%, 10 )

New 2Star YH-2 387




New 2Star NH-4

1,600

New 2Star NH-4 |
1.
@ 2 (1-2)
ELS 0 0
ELS 27,474 27,474
27,474 27,474
2.
(1) JIZERHAF : NIKKEI225 XI2s, 8t28 e BEx
(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 1,165
4. (VaR: 99%, 10 )



New 2Star HGDG-1 |

1.
@ (&) (1-2)
ELS 0 0 0
ELS 9,810 9,810
9,810 9,810
2.
(1) IIETHA : SO SEX (928 P25
(2) gl 120074 8 28Y
(3) 2712 : 20094 83 262
(4) J1=JHA 1 2007 08K 27Y DI EXHak Bt
(5) HEIIEE01 1 20001 082 242 I EXI&F EJf
(6) S2HEIIY 2008 02g 222, 2008E 08 222, 2009E 02& 24
12
50%
24.20% 2 -
18.15% |- 18
15%
12.10% 2 ‘
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)
ELS 0 0 0
ELS 9,005 9,005
9,005 9,005
2.
(1) JI=XHAF : KOSPI200 I, Bt=28e 283
(2) g 2007 098 14
(3) 2H1g ::2010E 9% 10Y
(4) J1F=HA 1 2007 09 129 2t D[ RHAS| FIt
(5) ZBIIEFI: 2010 9/ 082 2 J|EX4el EI}
(6) Z2tHIIY :2008E 37 072, 20081 9= 092, 2009 3& 09, 2009 98 09, 2010E 3® 09
1) 3
40%
41.10% 36 o
34.25% 30
- 21%
27.40% 24 .
60; 80‘
20.55% 18 |
13.70% 12
6.85% 6
80 85 90 100
3.
New 2Star IKE-1 481
4.

(VaR: 99%, 10 ) :




New 2Star KIKE-1 |
1.
@ 2 (1-2)
ELS 0 0
ELS 37,139 37,139
37,139 37,139
2.
(1) JIZEXHAH - KOSPI200 XI2: , t= 8 PS5
(2) el 12007 098 19
(3) I : 2010 098 13
(4) 120421 1 20074 09 14, 17, 18Y 2 J|E XA BIHO| AEBR
(5) ZIBIIEZI}: 2010 092 082 2t J|EXHake E0t
(6) Z2rEWILY : 2008 3" 072/ 102/ 112, 2008 98 082/ 092/ 10,
2009 32 092/ 102/ 112, 2009 92 072/ 08/ 09, 2010 32 082/ 092/ 10
1) 3
42% 36 40%
35% 30
21%
28% 24
60: 80
21% 18
14% 12
% 6
80 85 ES 100
3. :
New 2Star KIKE-1 1,951
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 1,335
New 2Star HMDM-1 |
1.
@ ) (1-2)
ELS 0 0
ELS 7,868 7,868
7,868 7,868
2.
(1) JIEXH: HREMHY BEF , HURHIA BSF
(2) a4 2007 102 08
(3) 2121 2009 10" 01
(4) 2120121 120074 102 052 2 J|EXHAS] B0}
(5) ZIZIIEZI} 1 2009 098 29 2t J|E A0 ZD}
(6) Z2+EILY : 2008 04 022, 2008 098 302, 2009% 048 01
12
50%
32% 24 N
24% 18 v
O 32%
16% 12
50 65
8% 6
122
65 70 75 80 1100 50
3. :
a. (VaR: 99%, 10 )

New 2Star

HMDM-

576



New 2Star

POHY-1 614

New 2Star POHY-1
1.
@ (&) (1-2)
ELS 0 0
ELS 17,635 17,635
17,635 17,635
2.
(1) JI=XH4E: POSCO BSF, ol0IE A ESEF
(2) gl 2007 102 09
(3) 2012 : 2009 102 07
(4) J1FHA 1 2007 10 08Y 2t D RHAS| FIt
(5) ZBIIEZFIH: 2009 10” 052 2+ J|E XAl E0}
(6) Z2rE LY : 2008 04" 032, 20084 102 022, 2009 042 03
1) 2
50%
26.8% 24 I
20.1% 18 v
) 15%
13.4% 12 }
50 65
6.7% 6
122
65 70 75 8 1100 o0 | 30%
3. :
4. (vaR: 99%, 10 )



New 2Star NS-4 |
1.
(
2 2 (1-2)
ELS 0 0 0
ELS 37,162 37,162
37,162 37,162
2.
(1) JIZRHAF 1 NIKKEI225 RI4 , AMET} BEF
(2) gl 2007 108 17
(3) 2012 : 2010 102 11
(4) 12012 120074 102 122,152,162 2 D[ =XHAtC SIS AT
(5) ZEIBIIZEZFI1: 20104 102 05, 062, 07 2t I ZXHALS] IO At=H P
(6) Z2rE I 20081 04" 042 /072 /08Y, 2008 102 062 /072 /08, 20094 04F 062 / 072 / 08
2009 102 052 /062 /07, 20104 04" 052 / 06 / 07L
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 1,765
4. (VaR: 99%, 10 ) :
New 2Star NS-4 2,070
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 16,347 16,347
16,347 16,347
2.
(1) JIZXHAE : KOSPI200XI 4, NIKKEI225 X| 4
(2) gaiel 12007 102 22
(3) 2012 : 2010 102 18
(4) 21Z0H24 1 2007E 10" 19Y 2 J|EXHALS] S}
(5) ZBINIEZI: 20104 1028 14 2 DI =Xt It
(6) Z2tHIIY : 20084 04" 162, 2008 102 152, 20098t 048 152, 2009 10 14, 2010 04" 142
[ 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
T250% — T2Ad
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il =t = Hre 014 o5 =l
azea {‘m‘ g=aT
s = = 100y e

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

New 2Index KN-9




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.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 2,326 2,326
2,326 2,326
2.
(1) JIET&: AETT HEZ, SKLYB HEX
(2) graed 12007 118 262
(3) 212 120104 112 19
(4) JIZIH2 1200743 119 222 2 J|EXHAre] I}
(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
+oig
@ 33 S0 FAC t 208
15.6% BAR 40% Ol s e ol
o Mo
i o
38.0% 043
L
0.9% 2ana . ] -
22.8% 1643 - ( *
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— w22y 1Y
0 = %0 A== 1
3. :
4. (VaR: 99%, 10 ) :




New 5
1.
( )
@ 0] (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) 2120421 120074 112 302 2t J|EXHarS] Z0
(5) ZZIIEZ01: 20104 112 252 2t J|EXHAe| S0}
(6) Z2HEILY : 2008 028 27, 20081 058 272, 20081 08 27, 2008 118 262, 20091 028 252, 20094 052 27
2009 082 262, 2009 112 252, 2010 02 242, 2010 052 262, 2010 08 252
[ Al [ Bl
Rt p o2
JAS00E % 3c6Md
IAFEE S I3 @ 34 =0 sl
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