84

0 2009-01-19
New 2Star HW-1
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 9,521 9,521
9,521 9,521
2.
(1) JET B REF, 92128 EX
(2) et : 20061 9B 202
(3) 2712 : 20098 98 142
(4) JIE0H2 1 20061 OF 152, 182,1920] IR KA 242t0] ZIHDRBE HEX © 18,9008, A HSZ : 84,9008)
(5) HZIIZZ0} : 2009 9B 102 I E A& B0}
(6) ST : 20071 37 122, 20071 9B 122, 2008 3B 122, 20084 98 102, 2009 38 112
4 13 409 A
36% 36 —
30% 30
24% 24 - .
< >
18% 18
12% 12
A\ 4
6% 6
< o 1 = x (1+15%)
< >
75 80 85 0 2) = x @-
3. :
a. (VaR: 99%, 10 )
New 2Star HW-1 578




New 2index KN-7 |

1.
(
@ 2 (1-2)
ELS 0 10 -10
ELS 9,632 9,632
9,632 9,632
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
85 % % 1) H = x (1+15%)
2) H = x (1-

0
3. :

a. (VaR: 99%, 10 )
New 2Index KN-7 887



New 2Index KN-8 |

1.
(
@ (&) (1-2)
ELS 0 0
ELS 12,632 12,632
12,632 12,632
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
1 3 A
40%
30% 36 o
25% 30
1 18%
20% 24 <
15%
18
10% 23
4
12 0%
5% v
6
< 0 >
8 0 9% ) = x (1+18%)
2) = x (1 —
3. :
New 2Index KN-8 574
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) JIEXHA - AT 2SF, NIKKEIR25 283
(2) g 12007 68 4Y
(3) 2012 : 2010 57 28Y
(4) J1F=0HA 1 2007 5/ 31 2t JIE XA SOt
(5) ZBIIEFIL: 2010 57 262 2t I EXHA FIt
(6) Z2+TIIY 1 2007 118 272, 20088 58 272, 2008 118 262, 20091 58 272, 2009E 118 252
A
1) 3
31.50% 36 35%
26.25% 30
15%
21.00% 24
15.75% 18 <
10.50% 12 | -10%
5.25% 6 2)3
a5 | 3%
) 90 0 " v
1) H = x (1+15%)
2) : = x (1-
3. :
4. (VaR: 99%, 10 ) :




New 2Star NS-1 |

1.
@ 2 (1-2)
ELS 0 0
ELS 8,018 8,018
8,018 8,018
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) 21Z01FF0: 20101 58 132 2t J|E XA B}
(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 2 (1-2)
ELS 0 0 0
ELS 5,658 5,658
5,658 5,658
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
y 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-3 297




New 2Star NH-1

New 2Star NH-1

890

1.
@ 2 (1-2)
ELS 0 0
ELS 18,638 18,638
18,638 18,638
2.
(1) JI=XbAE: =W, NIKKEI225 2S5
(2) g8 120074 68 18Y
(3) 2t : 20104 68 14Y
(4) J1F=0HA 1 2007 6" 152 2t JIE XA SOt
(5) 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 | -10%
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

New 2Star POSH-1 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 23,386 23,386
23,386 23,386
2.
(1) JIEXHA : POSCO BEF, MBHXIE HEX
(2) g3 20074 78 4L
(3) 2212 : 2010 6 29
(4) JIEIFZ 20075 6 292, TR 2, 3Y 2 IR BIHO] ASTR
(5) AZIIEZ0} : 2010 68 252 2t J| EX&F B0}
(6) Z2HE LY 1 20074 128 262, 20081 68 252, 20081 128 262, 2009E 68 252, 20094 128 28
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|£|-ll|]'liﬂ' = NN HENEFEMNDY Ol BSE SN U= AT
3. :
a. (VaR: 99%, 10 )



New 2Star

NH-2

171

New 2Star NH-2
1.
@ (&) (1-2)
ELS 0 0
ELS 2,733 2,733
2,733 2,733
2.
(1) IR : 82T 253, NIKKEIR25 28 F
(2) g 120074 7€ 6Y
(3) 2H1 120104 7€ 5Y
(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
) 80 85 %0 100 1 x (1+15%)
2) x (-
3.
New 2Star NH-2 109
4. (VaR: 99%, 10 )




NH-3

New 2Star
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(%)

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
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ELS
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New 2Star
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KEWF-1

New 2Star
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New 2Star KELP-1 |
1.
(
@ 2 (1-2)
ELS 0
ELS 5,164 5,345
5,164 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.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 12,182 12,182
12,182 12,182
2.
(1) JI=XHAF : POSCO, &IEHKI =
(2) gl 120074 7€ 20
(3) 2012 120104 7" 15¢
(4) J1E0tA 1 2007.7. 16, 18, 19(2,4=,8) St B2 [RA0IC HAH]
(5) Z2tHIIY 2008 18 152, 2008 78 152, 2009¢ 12 152, 2009 78 152, 20104 128 152
A
23.25% 30 EI
¢——— 27.9%( 9.3%)
18.60% 24
13.95% 18 ——) 18%( &%)
9.30% 12
4.65% 6 < v
* 100 > { -20%
A
3.
New 2Star POSH-2 104
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

107



New 2Star

SEKE-3

New 2Star SEKE-3
1.
(
0 2 (1-2)
ELS 0 0 0
ELS 3,568 3,568
3,568 3,568
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 14,460 14,460
14,460 14,460
2.
(1) IETA : MEEDY BEF S0IHA BEF
(2) graed 120074 88 9Y
(3) 212 : 2009 88 5
(4) JIEIHZ 2 20074 082 062, 07, 08Y 2t I XXt B0t METR
(5) AIEIIEZI} 1 20094 07 302, 312, 08 032 2t I XX & Bt AT
(6) Z2HEIIY : 20085 018 302, 312, 028 012, 2008 078 302, 312, 082 012, 20095 018 30, 028 022, 03
1 2
50%
20% 24
24%
18% 18
12% 12 50, 65
6%
6 22
50%
65 70 75 80 1100 —
3.
New 2Star SGHY-1
4. (VaR: 99%, 10 ) :



New 2Star SGDS-1 |

1) (2 (1-2)
ELS 0 0
ELS 18,584 18,584
18,584 18,584

b

T g
o X
[

no

e
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a =
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o
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Y O0M A X 02 b

>
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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 1,560

, 08 012, 2009 01& 30, 02& 02¢, 03

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



New 2Star YH-2

1.
@ 2 (1-2)
ELS 0 0
ELS 11,147 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) Z2rE LY 2008 022 112, 2008 08F 112, 20094 022 11
1) 2
50%
25.00% 24 —
18.75% 18 18%
12.50% 12 = %
6.25% 6
122
50%
8 70 75 80 l100 Bt
3.

New 2Star YH-2

4. (VaR: 99%, 10 ) :




New 2Star NH-4

1,793

New 2Star NH-4 |
1.
@ 2 (1-2)
ELS 0 0
ELS 26,808 26,808
26,808 26,808
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 1,389
4. (VaR: 99%, 10 )



New 2Star HGDG-1

1.
@ 2 (1-2)
ELS 0 0 0
ELS 9,765 9,765
9,765 9,765
2.
(1) I ERA : BUHAHE BEF, UL BEEF
(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) Z2rE LY : 2008 022 222, 2008 08F 222, 20094 02 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 HGDG-




New 2Star IKE-1
1.
@ 2 (1-2)
ELS 0 0 0
ELS 8,945 8,945
8,945 8,945
2.
(1) JIZRHA 1 KOSPI200 Kl 4, 8t=&2 S
(2) el 12007 098 14
(3) BHIIY :: 20104 9% 10
(4) J1EIH2 1 2007E 09 12 2t J|E=XHAS B}
(5) 21BIIEF0H: 20104 9/ 08Y 2t DI E=XHAHS] Bt
(6) Z2HEIIY :2008E 3 072, 2008 9¥ 092, 20094 32 09, 2009 98 09, 2010 3 09
)3
40%
41.10% 6 o
34.25% 30
- 21%
27.40% 24 .
60; 80‘
20.55% 18 !
{23
13.70% 12 o | 2%
6.85% 6
80 85 %0 100
3. :
4. (VaR: 99%, 10 ) :
New 2Star IKE-1 1,061




New 2Star KIKE-1 |

1.
0 2 (1-2)
ELS 0 0 0
ELs 36,860 36,860
36,860 36,860
2.
(1) JIZXH&  KOSPI200 X4 , BRE2 HES
(2) 2l 2007 098 192
(3) B2 120104 09 132
(4) JIZEIIZH 12007 09 142, 172, 182 2t IIEXY S0 H&EHR
(5) ZZIIEZ0t : 20108 098 082 24 J|Zharel SIt
(6) Z2HEIIY : 20081 3T 07/ 102/ 112, 20084 92 082/ 092/ 10,
20094 3 092/ 102/ 112, 20098 97 072/ 082/ 092, 20104 38 082/ 09/ 102
1 3
42% 36 40%
5% 0
21%
28% 24
60, 80
21% 18
14% 12
% 6
% 8 %0 100
3. :
a. (VaR: 99%, 10 ) :
New 2Star KIKE-1 4,064
New 2Star HMDM-1 |
1.
@ 2 (1-2)
ELs 0 0 0
ELS 7,863 7,863
7,863 7,863
2.
(1IIETN : HRELHY BEF, HH2HIA BEF
(2) gl 1 20074 108 08
(3) BHIIY 1 20094 10 012
(4) JIZI1Z 120074 108 052 24 JIETH4r2] b
(5) HIZIIEZ0t : 20099 098 292 2t JIZ Rl St
(6) S2HBIIY : 20084 048 022, 20084 092 30, 2009 048 012
92
50%
32% 24 N
2% b 18
32%
16% 12
EORS
8% 6
{22
65 70 75 8 1100 %

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



New 2Star

POHY-1 911

New 2Star POHY-1
1.
@ 2 (1-2)
ELS 0 0
ELS 17,309 17,309
17,309 17,309
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 (1-2)
ELS 0 0 0
ELS 36,905 36,905
36,905 36,905
2.
(1) JIZ=RHA : NIKKEI225 XI , ALEE R B3
(2) el 12007 10”0 17
(3) 2HJ1 2010 108 1LY
(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
2009 10€ 052 /062 / 07, 2010 048 052 / 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 1,864
4. (VaR: 99%, 10 ) :
New 2Star NS-4 2,183
New 2index KN-9 |
1.
(
@) ) (1-2)
ELS 0 0 0
ELS 16,347 16,347
16,347 16,347
2.
(1) JIZXtaE: KOSPI200KI 4=, NIKKEI225 Xl %=
(2) £34d 1 2007 108 222
(3) et : 20104 10 18
(4) J1E=0t2 12007 10€ 192 2t DI =KAol SOt
(5) IBINIEFIH: 20104 108 14 2 J|=Xkate S0t
(6) S2HEOIIY @ 20084 042 16Y, 2008 10€ 152, 2009 042 152, 2009 10€ 14, 20104 048 14Y
[ Al [ Bl
SCi=
i @ 39 =0 Fus 4o
37505 IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
-— N
25.00% 2TA38 (— 1%
Fite & - L
3. TSR3 @ 0
A=A
T250% — TZAE
6255 1 &aa & T [ 3t =0 Pl
AR et~ H% 012 ol =5 2ol
azea {‘m‘ g=aT
s = = 100y e
3.
New 2Index KN-9 736
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) JET&: LGET HEF | LGHYALCD 23
(2) gl 20074 112 06
(3) BHJ1Y : 20094 118 04
(4) J1F=0HA 1 2007 11 052 2 DI ERHAS| Bt
(5) ZIEIIZZ0}: 2009¢ 118 022 2t J|EXFate| E}
(6) Z2HEOIY : 20081 042 292, 20081 108 312, 2009 048 29Y
[ Al [ Bl
PE= £ FUS
@ 24 E0 i
%% * 2943 B T al2a A0l
EE=Z7
1% = 1842
1] — |-
14% 1 1243
50 0
i * Ly, &) A=3n
0E A S 0 ey
3. :
4. (VaR: 99%, 10 )
New 2Star LELP-1 237



New 2Star SEST-4 |

1.
( = )
2 2 (1-2)
ELS 0 10 -10
ELS 2,214 2,214
2,214 2,214
2.
(1) JIE=RHA : ALET} ESF, SKEYUB 255
(2) gl 20074 118 262
(3) 2012 : 2010 112 19
(4) J1E 042 1200749 112 22 2t D|E XA 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
$o18
@ 3% O sc T 015
15.5% ETy - 40% ol sEEF Hol
=T
20.0% M2
L
0.9% 2402 ( ] %
22.6% 183 - ( »
[
S SR =
7.5% - N ) & F Z0 sl
IR 0% OIA ai2Et Aol
— a3y 1Y
30 = %0 A== b
3.

4. (VaR: 99%, 10 ) :



New 5 |

1.
( = )
@ 0] (1-2)
ELS 0 0 0
ELS 6,727 6,727
6,727 6,727
2.
(1) JIZ=XH&F : KOSPI200 XI2:
(2) gl 120074 128 03
(3) BHJ1Y 120104 112 292
(4) J1E0421 12007 112 302 2 JIE XA B0t
(5) ZZIIEZ01: 20104 112 252 2t J|EXHAe| S0}
(6) Z2+HIIY : 2008 022 272, 2008 05/ 272, 20081 082 272, 2008 112 262, 2009 028 252, 2009 052 27
20094 082 262, 2009 112 252, 20101 028 242, 20104 052 262, 2010 082 25
[ 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%
aFEE w3 @ 349 =0 aulAls
6250% [, ] T ssEEmE f.:.: It ol=tet =0l Y=
5% t— N agru aT
¥
1oa 105 nEm
3. :
4. (VaR: 99%, 10 ) :
New 6 |
1.
( )
@ 0] (1-2)
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