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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-1 519




New 2index KN-7 |

1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 9,632 9,632
9,632 9,632
2.
(1) JIZ=RHA 1 KOSPI200 B £, NIKKEI225 BE%
(2) gl 120074 58 162
(3) BHIIY 120101 5”0 13
(4) JIZ2H= 12007 58 14 2 DI X XA Bt
(5) ZBIIEFIL: 2010 58 142 2 D[ E XA SOt
(6) Z2+TIIY 1 2007E 118 9L, 20084 52 8, 2008 118 112, 2009E 58 11, 2009 1128 11
1 3 A
40%
30.6% 36
25.5% 20
20.4% 24 <
15.3%
18
10.2% A3
. 40%
12
5.1% v
6
< ) >
85 % % 1) H = x (1+15%)
2) : = x (1-
3. :
4. (VaR: 99%, 10 )

New 2Index KN-7 478



New 2Index KN-8 |
1.
(
@ (&) (1-2)
ELS 0 0
ELs 12,632 12,632
12,632 12,632
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.
@ (&) (1-2)
ELS 0 0
ELS 8,018 8,018
8,018 8,018
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) ZIZIIEFIL: 2010 58 13 2t I EXHA 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% 2)3
35%
-35%
< 90 0 v
1) x (1+15%)
2) x (1-

New 2Star NS-1

6
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-3 279




New 2Star NH-1

1.
@ (&) (1-2)
ELS 0 0
ELS 18,638 18,638
18,638 18,638
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-1 691
4. (VaR: 99%, 10 )
New 2Star NH-1 901




New 2Star

New 2Star POSH-1 |
1.
)
@ @ 1-2)
ELS 0 0 0
ELS 23,386 23,386
23,386 23,386
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
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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
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|
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3. :
a. (VaR: 99%, 10 )

POSH-1 1,135



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-2 159



NH-3

New 2Star
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(%)

1 15%

3,623
3,623

(1-2)

@
1)
-60%

3,623
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1)

36
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1)
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24
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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) 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-2 131



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

210



New 2Star SEKE-3
1.
(
0 2 (1-2)
ELS 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%
50 -35
20.25% )
2)
13.50% -50%
6.75%
D % (1+21%)
2

3% 30 -5 -20 -15

%)

New 2Star SEKE-3

24
18
12
6
-10 0
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) JIERHL: ALETY BEX, GH0|HA BEF
(2) gl 120074 88 9Y
(3) 81 : 2009 82 5
(4) 120421 = 2007 08 062, 07, 08 2t J|E XA ZIHO| AETR
(5) ZIBIIEZ}: 2009 072 302, 312, 08" 03 2t I XA ZIt0 Az L7
(6) 2+ LY : 2008 018 302, 31, 028 01, 20081 078 302, 31, 082 01, 2009 012 30, 022 022, 03Y
1) 2
50%
24% 24
24%
18% 18
12% 12 50, 65
6%
6 2) 2
50%
65 70 75 80 1100 —
3.
New 2Star SGHY-1
4. (VaR: 99%, 10 )
New 2Star SGHY-1



New 2Star SGDS-1

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

b

g o
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z
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e
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>
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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 SGDS-1 761

(VaR: 99%, 10 ) :

New 2Star

SGDS-1 1,622
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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) 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

New 2Star NH-4
1.
@ 2 (1-2)
ELS 0 0
ELS 26,808 26,808
26,808 26,808
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) 2ZIIEFIL: 2010 082 122 J|EXHA SOt
(6) Z2tHIIY : 2008 027 132, 20081 082 122, 2009 02 122, 2009 082 122, 2010 028 11
13
39.0% 36 30%
32.5% 30
18%
26.0% 24
70: 80
19.5% 18
13.0% 12
a0 | 30%
6.5% 6
80 85 20 100
3. :
New 2Star NH-4 1,519
4. (VaR: 99%, 10 )



New 2Star HGDG-1
1.
@ (&) (1-2)
ELS 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) 2H1 1 20094 8% 262
(4) J1=JHA 1 2007 08K 27Y DI EXHak Bt
(5) ZBIIEFIL: 2009 08 242 I E XA FIt
(6) Z2HHIIY : 2008 027 222, 20081 082 222, 2009 02 24
1) 2
50%
24.20% 24 .
18.15% 18
15%
12.10% 12 !
50: 60
6.05% 6
80 65 70 75 1100 P s | 5%
3.
New 2Star HGDG-1
4. (VaR: 99%, 10 )

New 2Star HGDG-



New 2Star IKE-1
1.
@ (&) (1-2)
ELS 0 0 0
ELS 8,945 8,945
8,945 8,945
2.
(1) JIZXHAE : KOSPI200 Xl 81282 ESF
(2) g 2007 098 14
(3) 2H1g ::2010E 9% 10Y
(4) J1F=HA 1 2007 09 129 2t D[ RHAS| FIt
(5) 2ZIIEFIL: 20104 92 08 2t J|EXHAS O}
(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-1 486
4. (VaR: 99%, 10 ) :




New 2Star KIKE-1 |
1.
(€] 2 (1-2)
ELS 0 0
ELS 36,860 36,860
36,860 36,860
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
13
42% 36 40%
35% 30
21%
28% 24
60, 80
21% 18
14% 12
% 6
80 8 %@ 100
3. :
New 2Star KIKE-1 2,278
4. (VaR: 99%, 10 ) :
New 2Star KIKE-1 2,287
New 2Star HMDM-1 |
1.
(1) (2 (1-2)
ELS 0 0
ELS 7,863 7,863
7,863 7,863
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-

883



New 2Star

10 ) :

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%,



New 2Star NS-4 |
1.
(
@ (&) (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) gl 2007 108 17
(3) 2012 : 2010 102 11
(4) J1Z0424 1 2007 10" 12,152,162 2t D EXALS SItO| Ar2T R
(5) 21ZIIEF0H: 20108 108 052, 062, 07 2 D EXAS SIto| AT T
(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 1,763
4. (VaR: 99%, 10 ) :
New 2Star NS-4 1,966
New 2index KN-9 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 16,347 16,347
16,347 16,347
2.
(1) J1ZRHA 1 KOSPI200XI 4=, NIKKEI225 X2
(2) gaiel 12007 102 22
(3) 2012 : 2010 102 18
(4) 21Z0H24 1 2007E 10" 19Y 2 J|EXHALS] S}
(5) AIB|OIEFE: 20108 10/ 14 2t | =4S FD}
(6) Z2tHIIY : 20084 04" 162, 2008 102 152, 20098t 048 152, 2009 10 14, 2010 04" 142
[ Al [ Bl
SCi=
r @ 39 S0 s oz
IFAE IBAD 40z 01 oitet Aol
[ 1 (=
=T
IR ® AR
-— N
25.00% 2TA38 (— 1%
Fite &— - L
3. TSR3 @ 0
AEAE
T250% — T2Ad
6255 —1  cam & T [ 3t =0 Pl
AraSEo| 0% 012 S =2l
azea {‘m‘ g=aT
s = = 100y e
3.
New 2Index KN-9 730
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.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 2,214 2,214
2,214 2,214
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 - ( *
[
_— e | aam JEEN
7.5% . ena . - & F Z0 sl
IR £0% O a=ist Al
— w22y 1Y
0 = %0 A== 1
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) 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) Z2HEIIY : 2008 02 272, 20085 05 27, 2008 08 27, 20084 112 262, 2009 028 25, 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%
15 #0E =————————a———— 1083 = 5
15625 —a—— 1583 FESES
12500 12083 5%
aFEE w3 @ 349 =0 aulAls
6250% s = T ssEEmE f.:.: It ol=tet =0l Y=
5% t— N agru aT
¥
1oa 105 nEm
3. :
4. (VaR: 99%, 10 )
New
New 6 |
1.
( )
@ (&) (1-2)
ELS 0 0 0
ELS 5,994 5,994
5,994 5,994
2.
(1) JIEXH&F : KOSPI200 X4
(2) gl 120074 128 10Y
(3) 812 : 20094 12 42
(4) J1=0HA 1 2007 128 7L 2t DX XA B0}
(5) I ZIIZEZ0t : 2009 128 22 2t J| = RHate] &I
(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& 4 a=E Hol
B =1 = =
22 5% 21e == 5
< 182 -i
19.50% e —l e
Gy, $——————— {52 |
= [ (]
15.00% 1239
2 AENS
9.75% 5
X"
6.50% ens @24 52 @UolRls
3.05% - ma TmesEgEog || B R OSE N0ISE
Zaz aw
100 106 =R = *
3. :
New 6 370

4. (VaR: 99%, 10 ) :



New 2ndex KN-11 |

1.
@ (&) (1-2)
ELS 0 0 0
ELS 1,876 1,876
1,876 1,876
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.
@) ) 1-2)
ELS 0 0 0
ELS 4,821 4,821
4,821 4,821
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 1) 3
40%
41.0% 30 f—
32.8% 24
24.6% 18 <
16.4% 12
2)3
8.2% 6
40%
80 85 0 100
3. :
New 2Star IKE-2 311

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% «—T— 24 407 =7 aretet =0l
ogjg T F—— 218 @2= 3T
—— % -
12.8% sl — L1204
€5 ¢ A3 J
132% 1283 I ESAES
9 9% s
@ 29 = stHtolals
6.6% &3 © 40w = 5EFSt B0l Q=
33%x ————=—— = a5
b
00 Hes NERE
3.
New 7 199
4. (VaR: 99%, 10 )
New 7 184
New 2Star HCLS-1
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 24,926 24,926
24,926 24,926
2.
(1) JI=XH: BUX ESF, ROIAT EEF
(2) gaiel 12007 122 31
(3) 2HJ1Y 120094 128 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
4. (vaR: 99%, 10 )

New 2Star HCLS-1

2,876

, 2009 09& 232



New 2Star IS-5 |

1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 11,254 11,254
11,254 11,254
2.
(1) JIZ=Xtet : KOSPI200 KI&, A& &I BEF
(2) £&d 12008 01 172
(3) 2HI1Y 2011 1€ 14Y
(4) J1E0t2 12008 1€ 15 2t DI =XHakel S0t
(5) ZIBIIEFIH: 20114 1€ 122 2t DI EXHALS BIt
(6) Z2HEOtY @ 20084 7€ 10Y, 20094 12 122, 2009 7€ 102, 2010 1€ 12¢, 20104 78 12¢
[ Al [ Bl
*EE
"
Hyd BH mAg =UR
Rl | LiE L dify o L]
W e 48 =
A% S s i L | P -,
o — 4l = B
| NEF
WP — A
| L e — |
. | B ED AT |
wm L ] IaiTIEa v | AR T ShTE S0 !
| g ' | piae |
[T '3 5 ire ABEH
3. :
New 2Star IS-5 812
4. (VaR: 99%, 10 )
New 2Star 1S-5 972
H 1 |
1.
[ )
@ 2 (1-2)
ELS 0 0 0
ELS 1,072 1,072
1,072 1,072
2.
(1) JIZXtat : HSCEI KI %=
(2) £a4d 12008 01 21
(3) 2101 : 2010 01 152
(4) J1EHA 120084 012 182 2 J|ZXatel Bt
(5) IBIIEFIH: 20104 018 132 2 J|=Rkate B0t
(6) S2HEIIY @ 20084 042 152, 20084 07& 152, 2008 10” 152, 2009 01 14, 20094 048 15Y, 2009¢ 07& 152, 2009 10€ 142
[ Al [ Bl
T i
4 2 NT aNo T |
T i R S S0
MR ———— uaE i ER b
Hmy ——————— e .
i | |
-1 T s A [
Inma Y LW
1 10
W T T 1mAn / HEES
—
E= W am :
I5in ——+—— N | @ 24 Gy S |
[ SER T LT i B3 dEE A0l Y=
[
1M 1w ] | 1
[ ] nE
3. :
: 1
4. (VaR: 99%, 10 ) :
z 1



New 2Star LPLS-1
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 16,097 16,097
16,097 16,097
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 LPLS-1




New 2Star KSO-1 |

1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 284 284
284 284
2.
(1) JIE X4+ : KOSPI200 XI 4, S-0il £
(2) ¢rae 20084 028 11
(3) 2712 120114 028 07Y
(4) J1Z=012¢ 1 2008 028 052 2t J|E=XH&kl EIt
(5) IZIIZEZ}: 20114 018 282 2t J|EXAte| E}
(6) Z2+EOIY : 2008 072 312, 20094 028 02, 2009 078 31, 2010E 028 022, 2010 08 02
[ Al [ Bl
+ il (]
| i oA O e i R
iy ——a— AN L
Tk oY
A ————a— Y i
| e—————— ]
W ———— MAF
TR ——
1240 o o B 2 HESA
192 ———— 1371 = | o
™ —_—— g A iR el
| @ =3 W s
- m— - A B WISHE M
T T r | Sij= H l
3. :
4. (VaR: 99%, 10 ) :
New 2Star HCLP-1 |
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 12,314 12,314
12,314 12,314
2.
(1) JIETA: SO 2EF, IGEYALCD BEX
(2) e : 20084 022 18Y
(3) BHJ1Y 120104 028 122
(4) 1Z=0H 20081 028 152 2t J|EXHare] I}
(5) HZIIEZI}: 20108 02 102 2t J|EX & F0}
(6) Z2HEOIY : 20084 08 122, 20094 028 112, 2009 088 12
[ Al [ Bl
+1B
+48 dEe B EHs |
el B ek b I 3 RS Ml
A — i@
‘Il—r =1
L[, 8 [ 124N
o .t
NEsw
1 - ik || E
2 % [en pp meoms
TATMEED s0n Rl BHMH Bp
& M TS MG l1mo AEEN Aasg " | =
3. :
4. (VaR: 99%, 10 ) :

New 2Star HCLP-1 1,871




New 2Star LGHW-1 |
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 11,637 11,637
11,637 11,637
2.
(1) JERL : 53 HE= (GRI EE=
(2) 2 : 2008 028 21
(3) 0D : 2010 28 18
(4) JIEIHZ 12008 22 182, 19Y, 202 2t J|E XA EOtS| AEE R
(5) FBIIEZ0: 20104 28 11, 12, 162 2t I E XA BItO| M=BR
(6) Z2HWIIY 1 2008 082 08, 112, 122/20091 022 11, 122, 132/2009\ 08F 11, 122, 13Y
[ Al [ Bl
! | = —y ]
| = O A8y
41,00 MAe e ]
i TR e t———— E¥
— Tt
A NFR ——— . | 3R
& 1l " | 2
3 —t  aNF nEsn
5 | At WE !:_I:lrl:"":l:
% % N @l | Auna .:an-'.!_u_ri-ﬂ - E ::l HETETH
-
3. :
New 2Star LGHW-1 794
4. (VaR: 99%, 10 ) :
New 2Star Hohw-1 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 4,667 4,667
4,667 4,667
2.
(M IERA: SUHX BSF, 815t BE=
(2) 2@ 120084 028 21
(3) 21 2010 28 18Y
(4) J1E0421 1 2008 028 182, 192, 20 2t J|E XA BIto] M=BR
(5) HZIIZE=0E: 2010 028 11, 12, 162 2 I EXA Bt MBR
(6) Z21WILY : 2008 08 08, 112, 12/ 20004 028 112, 122, 132/ 20091 082112, 12, 13
[ Al [ Bl
Ak
pre. [m e g s T
R * AN Br B EEEE S
g e
I —————— N
l—.' (=
1% — i
’ e } -
TR — HEEH
& T W m 1 — &2 an F"‘:I'lEﬂ 1
L [£-1] Ly | ::'L?;’:'Ei . ﬂ;'r. sl Mol
|
3. :
a. (VaR: 99%, 10 )
New 2Star HCHW-. 510




New 2Star KS0-2 |
1.
0 2 (1-2)
ELS 0 0 0
ELS 968 968
968 968
2.
(1) JIZXH& : KOSPI200 X1, S-Oil 2S5
(2) g : 20085 022 212
(3) etJ1 20114 o2& 21
(4) 212421+ 20084 02 202 2t JIER&2| B
(5) ZIBIIEFIH: 20114 02€ 162 2t DI =Xt EIt
(6) E2HEIIY : 2008 08F 142, 20094 028 172, 20091 088 172, 2010 028 172, 20104 088 172
L Al [ Bl
+il L
i &g Em pec | [ S6E
i @A BP0
e T Bi= 5%
ET - R S ] I
A e S
P ————— (A - - AREA
(=}
15,0 S o '
AT e s E
TE e——
i @ B EE AR
o &R AR TN
— | ool =2
0 g .
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) ¢34l : 20084 028 262
(3) 831 : 20091 022 242
(4) J1EHA 1 20084 02% 252 2 J|ZX&tel Bt
(5) ZIIE37} : 20098 028 202 2t J|EXH 42| E}
2 BT WS ey ) § ST W S Wy
o FEEEI EiETT SV @ tEa e maeml
. L
7
3.
4. (VaR: 99%, 10 ) :




New 2Star

KSE-1

New D-2 |
1.
(€] 2 (1-2)
ELS 0 0 0
ELS 211 211
211 211
2,
(1) JIZXH&E : KOSPI200 X4
(2) 2@ : 20084 028 262
(3) 21012 : 20094 028 242
(4) J1Z0k2 : 20081 028 252 2t DI EXArS B0}
(5) HBOIEFIH : 2009 028 202 2 I EXH4HS| B}
B R
L3
OHE s
s
%
HEwE
=y
1] I AZH T2 R
3. :
4. (VaR: 99%, 10 ) :
New 2Star KSE-1 |
1.
(
(€] 2 (1-2)
ELS 0 0 0
ELS 8,855 8,855
8,855 8,855
2,
(1) JIZXH&F - KOSPI200 X4, SKOILIAI 2 E3
(2) 2@ : 20084 028 282
(3) 2101 : 20114 028 242
(4) 1Zk2 20081 028 252, 262, 272 2 I EXA B0t HSBR
(5) ZIZIIZF0H: 20114 02 182, 219, 229 2t JIEXH BIte| M&TR
(6) S2WIIY : 20081 08 182, 192, 202/ 20004 02 182,192,202/ 20091 082 18,192, 202
20101 028 182,192, 2224/ 20101 088 182, 192, 202
L Al [ Bl
LA |
" L ]
| RN L A
s T XA in & e
agr
AR —— i oF § | 4
[ ———— 0k
Wi e 2
FEER ——— ] ] L] Fd NEFN
LI e A F i
Tk e———a— am oo L oraiiis, i a
i 34 BE
dirc 1_4- FEIE M0
(1.1 130 @) ime "
3. :
4. (VaR: 99%, 10 )




New 2Star KSO-3
1.
@ 2 (1-2)
ELS 0 0 0
ELS 1,103 1,103
1,103 1,103
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
2.
(1) I ERHA : LGEXH S, INI AE BEF
(2) el 12008 03" 10
(3) 2101 : 2010 03 052
(4) J1EH 120084 03 072,102,111 2 DI =XHAtS ZO1O| AbsH TP
(5) EIEIIEFIH: 20104 028 26Y, 032 022, 032 2t D= XtAtS] BIto| Ar=EH P
(6) Z2HEIIY : 20084 09 012, 022, 032/ 2009 032 022, 032, 042/ 2009 08% 312, 097 01, 02
[ Al [ Bl
B W 4B
8 ded @9 EEe
0 : kL T SR & EER Rl
= Y
= ——— RLE ] !
— RLT
LEE S e r——— L ]
. e »
AESH
0= —_— N
! [ Caet B8 pma |
PHETIANR e A WA M0
e W ™ m @ S saay | T | wHpaw
=l 1 -
3.
New 2Star LEHJ-1 489

4. (VaR: 99%, 10 ) :




New 2Star IKE-3
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 2,189 2,189
2,189 2,189
2.
(1) JIZXtat : KOSPI200 XI%, KT&G 2SF
(2) ¢34l : 20084 03€ 11
(3) eto1e 120114 03" 09Y
(4) J1EHA 1 20084 03 10 2 J|ZX&tel Bt
(5) ZEBIIEFIH: 20114 03" 072 2t JIZ XA EIt
(6) S2+EIIY : 20084 09€ 052, 2009 032 052, 2009 09€ 07, 2010 03€ 052, 2010 09&€ 07Y
L Al Bl
i . .
G o34 B9 EeT 1 &g
7. 106 EHAN 0L DI s S
HE AT
AL ] ]
*
T] AR — Al | Ew
LR —_— LA o L
HEen
s T8 PR T | | B
- 1 B 1A SN BAS
T HETEE| A DISF @R Mol
I — A0 W | dirs i
L
- - - = anen
3. :
4. (VaR: 99%, 10 )
New 2Star IKE-3 247




New 2Star KSO-4

1.
(
@ @ (1-2)
ELS 0 0 0
ELS 846 846
846 846
2.
(1) JIZXta : KOSPI200 XI4=, S-0il 2S5
(2) £3d 1 2008 038 18
(3) 21 20114 03€ 16Y
(4) J1EHA 12008 03 17 2 J|ZX&tel Bt
(5) Z1ZIIZZI4: 201141 03F 142 2t I EX&Ie] F0}
(6) S2HEOIIY @ 20084 092 11, 20094 03€ 122, 2009 09 142, 2010 03 12, 20104 098 14Y
[ Al [ Bl
= |
-
am R )
W e HA
3 mi 1] o
¥R p——t— AN AzEN
e
16 - . (FE |}
T iy
T —
any 34 f0 prguey
M id 6EE 80
i = Hi @9
{2} 148 Wy T "
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-5 |
1.
(
@ @ (1-2)
ELS 0 0 0
ELS 3,422 3,422
3,422 3,422
2.
(1) JIZXtaH: KOSPI200 XI4, HSCEI Xl
(2) £34d 1 2008 038 31
(3) 21 20104 03 262
(4) J1EHA 1 20084 3" 28 2t J| XAl Bt
(5) 21ZIIEZ0} : 20101 03F 242 2t | EXH&Ie] F0}
(6) S2HEOIIY @ 20084 09€ 24Y, 20094 03& 252, 2009 09 23
[ Al [ Bl
g O
S0tz © 24 sot mus
- o s0% Zaf ofret &ol
31.6% A3 P
B e 1878 1
— TT%
1e8% 1222
18 (=3
-
. ] ans ANERE
| TF%® g 21 =t sivopis
ASISIROIZ 50x =& oistet ®ol
g mE e e g RS e afad ©
K
3. :
4. (VaR: 99%, 10 ) :




New 2Star KSO-5

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

2.

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

(2) el 120081 048 01

(3) 201 20114 03’ 30

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

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

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

[ Al [ Bl

=208 F
: @ 33 =0 sime | | FUB
- 407 =04 ol2at Aol
il I B w
37.5% 4 EpE . _—
000 e 2470 [
o ) Ny
2 uE e———a— a7 a o / A=TH
15.0% T2 -m%
7.5% 6= A2 0% ESL
@ 2T =0 siolAIS
x o af Al
oo 150 ==t E;ﬁ? CEGE-{]
.
3. :
4. (VaR: 99%, 10 ) :
New2Star SEHY-1 |
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 4,365 4,365
4,365 4,365
2.
(1) JIZXHa: SKUIL K BSF, stolH A B85
(2) a4 : 2008 042 03
(3) 2712 : 20104 032 30
(4) 2120128 2008 03 31, 48 12, 22 2t J|EXHA Bt A=B R
(5) IZIIZRIt: 2010 038 242, 25, 262 2t J| EXHaF B MEER
(6) Z2+EOLY : 20081 9T 232, 242, 2521/ 2009 3 242, 252, 262/ 2009 9 232, 242, 252
[ Al [ Bl
o=
e @ 73 ZC AT Bl
aiEtEE 7
B . 2412 o A e
« 1212 .
= k-
1213
kg (1§
NEE
35K . — L 13 .
Lo T [ @ ma mor g
=EazEm= 50 =M Sl=EEF Jol
o = m = moed | R | aeue
e ==y d
3.

4. (VaR: 99%, 10 ) :




New 2Index KH-7
1.
C = )
@) ) (1-2)
ELS 0 0 0
ELS 17,620 17,620
17,620 17,620
2.
(1) JIZ=XH&F : KOSPI200 X4, HSCEI X4
(2) a4l 2008 048 072
(3) 9121 : 20101 048 02
(4) 2120121 1 20084 04F 042 2t J|EXHAS| B0}
(5) ZIZIIZEZIt: 20104 038 31 2 J|EXHAO| ED}
(6) Z2rEOLY : 2008 09 302, 20094 04 012, 2009 098 29
[ Al [ Bl
. +OI=
L =OIE @ 23 =9 aMc
-3 o o e |
2ons o
L 3 1843 ®
r—< 1%
1243
= =
RIESES
0% > liv, =] -
;...............-ff?.. @ 23 =Ur FH0ITT
AREIEETEE 1% 50%= =8 o2 =0l
Azsn | ar-as
& M TF &0 100 AN=R = .
3. :
New 2Index KH-7 1,133
4. (VaR: 99%, 10 ) :
New W-1 |
1.
C = )
@) ) (1-2)
ELS 0 0 0
ELS 38,862 38,862
38,862 38,862
2.
(1) JIZXH&F : KOSPI200 K| 2=
(2) a4l 20084 048 10 s =1 )
(3) BIIY : 2009 04" 09 i
(4) 2120121 1 20084 042 082 2 J|EXHAS| B0}
(5) ZIZIIEZIt 1 2009 048 07 2t J|EXHAO| ZD} M e
- KOSPI200XI 22| S2t 3t A210
- KOSPI200XI 42| A0l (8 &0 S 100%
-SRI B[EE B8] 30% 20 ASA FBIEXNS[LIXS] 9 ARSU0l 6%
3 . % W% ASRTEEEE
4. (vaR: 99%, 10 )
New W-1 162



New 2Index KH-9

P =

New 2Index KH-8

(VaR: 99%, 10 ) :

@) ) 1-2)
ELS 0 0
ELS 7,299 7,299
7,299 7,299
2.
(1) JIZXH&H : KOSPI200 XI4=, HSCEI X%
(2) el 120081 048 14
(3) 2HJ1Y 120104 048 09Y
(4) 210t 1 2008 047 112 2 DI EXHALS Bt
(5) EBIIZEZFIt: 20108 048 072 2 J|EXHAHS)
(6) Z2HE LY 1 2008E 10” 082, 2009 042 08, 20091 10” 07
[ Al B]
T UE @ 7 =o FAE
35.00% ® 2443 S T4 oi=E sl
b i S 1343 -
—
17.50% 12438
£.79% B s e 7. E- |
& T 75 ;0 o NEAE
(VaR: 99%, 10 )
New 2Index KH-9
New 2Index KH-8 |
@) ) 1-2)
ELS 0 0
ELS 4,690 4,690
4,690 4,690
2.
(1) JIZXH&H : KOSPI200 XI4=, HSCEl X%
(2) gl 12008 048 15
(3) 2HJ1Y 1 20094 048 10Y
(4) 2120t 1 20084 48 112 2 DI ERHAQ Bt
(5) EBIIZEZIt 1 2009 048 08 2t J| EXHAHS)
(6) Z2+EIIY 12008 108 082, 2009 012 07
[ Al B]
S0z 3 =0 NS
Y S0 T4 s Bl
ge=aw
16. 300%e———— 12432
. _
=<
12.25% e———— A3
o = -
8.150% — A2 7
(SRl b




New2Star SEST-5

1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 1,357 1,357
1,357 1,357
2.
(1) JIERHA : ASET} BEF, SKEYB BEF
(2) ga4el 12008 042 15
(3) 2012 2011 04" 13
(4) J1Z0H24 1 2008 04" 14 2t | XA S}
(5) FEIIEZFI: 2011 042 11 2 xRS 0t
(6) Z2+EIIY : 2008 10 09, 20094 047 092, 2009 102 09, 20104 04" 092, 2010 102 11
[ Al [ Bl
o= .
T & 33 SO MU U=
gt xg
3005 4 M !
.—' >
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-5 102
New2Star POHV-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 22,788 22,788
22,788 22,788
2.
(1) JIERHA 1 POSCO BEX, HHERY BEX
(2) g 120084 048 17
(3) 2012 : 2010 042 13
(4) J1F0HA 1 2008 04 142 /152 /16Y
(5) ZBIIEZFIH: 2010 042 072 / 08Y / 09
(6) Z2rH LY : 2008 102 072 /082 / 092, 2009 04” 072 / 08 / 09L, 20091 102 07 / 08L / 09

rAE @ 2iF =0F FRML .
BORK A3 L0% b ol=ITE MOl
o AT
B 142 .
; H —7 %
1750% - 3
- -
: =1 ox
AN=304
8754 - ——— A8
- & 22F =0 FRM0ICE
FIal= 50% M SitEr 201
o 2= 2 Ay
& ERTE I gy .

3. :
New2Star POHV-1 1,764
4. (VaR: 99%, 10 ) :



New 2Index KH-10
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 9,695 9,695
9,695 9,695
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
AU g 4ol
% * 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 ) :
H 4 |
1.
( )
2 2 (1-2)
ELS 0 0 0
ELS 7,185 7,185
7,185 7,185
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%
pL) -3 108 A2 L
3. :
: .
4. (VaR: 99%, 10 ) :
g N —



New 2Index KH-11

1.
[ )
@ ) (1-2)
ELS 0 0 0
ELS 9,345 9,345
9,345 9,345
2.
(1) JIZXAF : KOSPI200XI 4, HSCEIXI %
(2) 2@ : 20084 042 28
(3) BHJ1Y 120104 048 222
(4) J1Z=012 20084 048 25
(5) ZIZIIZZI}: 20104 048 202
(6) Z2HEOIY : 2008 102 202, 20091 042 20, 20094 10¥ 20Y
[ Al [ Bl
T
R ® 2\ =ob B
a1 .6% * a8 50% Ft af=tat X0l
H= AT
237% & 18548 .
. . ’r—C 3La%
15.8% | 12a8
SI as
r.m - ——— &a3 INETAIA
| = | @ 2a =eor srvots
al=vI= 50% = al=rst =l
& TS 8 e . MRS | gk g T
!
3. :
New 2Index KH-11 578
4. (VaR: 99%, 10 )
New 2Index KH-11 697
New 21 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 6,901 6,901
6,901 6,901
2.
(1) JIZ XA : KOSPI 200K 4
(2) el 120084 48 28Y
(3) DD : 2010 42 23
(4) JIZ2t= 1 20084 48 252
(5) 21 ZIIZEZIL 1 2010 048 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
porz
sois
2z 1 a2 @ 213 =L s
S N 0% = sI2E o]
21.95% 9 2182 rigery “
s Y 1543
155z % > A — e
12.20% 1242 I
[
a15% o E] / p E= B8
6.10L o ] 0%
— @ 214 =01 BUdas
ez 2 o wrmmma 407 = aFzst Mol 2=
= ne
100 107 NE=R S HIE
3. :
4. (VaR: 99%, 10 ) :



New 2Index KH-12
1.
C = )
@) ) (1-2)
ELS 0 0 0
ELS 10,132 10,132
10,132 10,132
2.
(1) JIZXH&H : KOSPI 2001 4=, HSCEI Xl %=
(2) el 1 20081 048 29
(3) 2HJ1Y 120104 048 23Y
(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 E) oS
AR
% — o e
&3 2y @ 29 =0t SHH0Iat=
sar=tEs 50% EuF GGt o
IS e G TR RO
ss © 7= = |1m PR g
3. :
4. (VaR: 99%, 10 )
New 2Index KH-12 497
New2Star HVLS-1 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 23,904 23,904
23,904 23,904
2.
(1) =R : HUHE2Y BEF, RUAY 2S5
(2) 8 120084 048 30
(3) 2H1Y 1 20101 048 23
(4) J1=0HA 1 2008 04 259, 28, 29Y
(5) 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 G 243 ZOF AU
- 0% = e
39, A mhg‘;}% o =0l
% . 1843 H
| 0 v )
16% 12438
’ E =)
NE=M
a% -— iy, - =T
£ 1" [ @ e =ot sl
=y = =1 J— S0 E=4 al=rFEF =gl
AN - ol "D
& M B 8B 100 N==R fe = . o3
3. :
New2Star HVLS-1 1,157
4. (vaR: 99%, 10 )

New2Star HVLS-1

1,856



New 22

1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 4,011 4,011
4,011 4,011
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]
L A0ls
o @ 2= SO F e
=t GrrEr Jol
22 (0 ‘—T_ 24853 gt= a2
1995 ¢ 2im=a
1650 1iA=3
13.75% - 1543
11.00% 1243 TN =A==
825 o3
5.50% A3 @ 23 =¢b §tolal=
10% =4 at2tat Fol 2=
27 P *—— 343 gy
as
loo 107 A=A ’
3. :
4. (VaR: 99%, 10 )
New 22 237
H 5
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 3,105 3,105
3,105 3,105
2.
(1) JIZXH& : HSCEI XIZ=
(2) &8 120084 052 06
(3) 2H1 1 20104 04% 30
(4) J1=0HA 120084 058 02
(5) 2ZIIEFI: 20104 048 28Y
(6) Z2tHIIY : 2008 077 302 , 2008 10” 292, 2009 018 232, 20094 04 282, 2009 078 29,
[ Al B]
+os
4
@ zE SO B | f o
3000 ¢ 2182 50% Eb §I=EE =0l
26 75% | e — ZIE g =T T
22 50% 1882 .'_ AP
18.75% 1582
15.00% '+ 1282 = .
125, & gga / 2 =R
50 ¢ gm= %
P @ 23 F¢t sttholal =
375% ’—T— a3 e =Y 50% =4t sl=tEt Rol gl=
100 08 / ATz a5
HENS o
3. :
z 5
4. (vaR: 99%, 10 )
H 5 117

20094 10& 28, 2010 01& 28



New 23
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 2,482 2,482
2,482 2,482
2.
(1) J1Z Rt 1 KOSPI200 K| %
(2) gl 12008 058 13
(3) 2t : 2010 05%/ 07
(4) 2122t 1 2008 058 09
(5) EZIIEZFIt: 20108 052 04Y
(6) Z2HEIIY 1 2008 08% 06, 2008 112 052, 20091 028 04, 2009 058 062, 20094 08 052, 20091 118 04, 2010 028 04
[ Al [ Bl
y SO1= 4 0=
20 600% i) b= @ 239 FZo Eidt e
10% I GRSt Aol
18.005% pa ¥ b= 2= T
15.450% 18l
12.875% 1502
10.200% 1203
T I25% oRE
5.150% ey &)
2575% IR
100 107 . .
3.
New 23 157
4. (VaR: 99%, 10 )
New 23 143
H 6
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 5,244 5,244
5,244 5,244
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 plE>n B
8I50x T+ gia
100z ¢ B E-] @23 Z0 Skt 50%
oSS Hp| Q= HY
log 1o ANZAE- |
3.
H 6 287
4. (vaR: 99%, 10 )
H 6 288



New 2Index KH-13
1.
(
@ 2 1-2)
ELS 0 0 0
ELS 6,823 6,823
6,823 6,823
2.
(1) JIE X4+ 1 KOSPI200XI %=, HSCEI X4
(2) 2@ : 20084 052 13
(3) BHI1Y 120104 058 072
(4) J1Z012 20084 058 09
(5) EZIIEZFIt: 20108 052 04Y
(6) Z2HEOIY : 2008 112 052, 2009 052 062, 20094 118 04Y
[ Al [ Bl
T
pHUZ @ 7 Zer s T
0% * 2413 50% M S ®ol
g s
a5 = 1842 |
‘ i — 2%
EX 1¥2 £l
= k'3
BIES P8
5% . e 543 -
e mmimrmrmin __.___.:ﬁ._. @ 24 =9 FRU0ICH:
NiateEee| | son =W i 2ol
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) graed 12008 058 19Y
(3) DD :2010E 058 14
(4) JIZ2t= 12008 05€ 162
(5) AZIIEZ0F: 20104 058 12
(6) Z2HEOIY 2008 118 122, 20091 05 13, 2009 118 1Y
[ Al [ Bl
g
s g OIS
S 22 =i e
P
1545% 3
— mew
10.30%
£ 1 =
nEne
5.15% -— ~ -
e - | = @ z2a sorsrroas
AT e g 2R de Hol
& |MES 10 g
3. :
New 2Index KH-14
4. (VaR: 99%, 10 ) :




New 24

H 7 125

, 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) 201 120104 058 14
(4) 212t 1 2008 05€ 162
(5) EZIIEFIt: 20104 05€ 12¢
(6) Z2HEIIY 12008 08" 122, 2008 118 122, 20091 028 11, 2009 058 132, 2009 08 12,2009 118 112, 20104 028 10
[ Al [ Bl
g FOE g Seoi=
20,600 2483 @ 2
10T =
18.055% 2143 ot A
5. 450% i3
12.875% 1583
.
T0.300% 1243 TR
T IS5 sA3
11 =oF SHHOIoPT
5.150% (5 L] P fon Sk SOl B
2575k T I B
e NEAE
3. :
New 24 156
4. (VaR: 99%, 10 ) :
New 24 134
H 7
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 2,328 2,328
2,328 2,328
2.
(1) JIZ=RHAH 1 HSCEI XI%=
(2) g 120084 058 19Y
(3) 2H1 1 20101 05€ 14
(4) J1=0HA 2008 052 16Y
(5) ZBIIEZFIH: 2010 058 122
(6) Z2HHIIY : 2008 087 122, 20084 1128 122, 2009 027 11, 2009 058 132, 2009 08 122, 2009 118 11
[ Al [ Bl
2oz
I @ o=t sk | | e
MR ¢ —— ZqR3 52 2ol gi= HS
gy T 2143
22 5% T3
18%% THER
15.00% L TZAa
nzask f—F—— gz
U ¥ &a=a
375% '-—T— ma
fos  Iom pIESTES
3. :
z 7
4. (vaR: 99%, 10 )



W-2

New W-2
1.
@ 2 (1-2)
ELS 0 0
ELS 28,535 28,535
28,535 28,535
2.
(1) J1ZXHAH 1 KOSPI200 XI2=
(2) 3 2008 058 202
(3) 2HJ1Y 120094 052 18Y
(4) 21Z0t24 1 20084 05”1 19
(5) EBIIEZFIt 1 2009 058 14Y
G = (%)
- by
o NE AENTEES
3. :
4. (VaR: 99%, 10 ) i : I




New 2Star POSE-2
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 15,781 15,781
15,781 15,781
2.
(1) JI=XHAE: SKOIHXI 2S5, POSCO ESF
(2) ga4el 2008 052 23
(3) 8012 : 20104 052 19
(4) J1E0H2 1 2008 058 20, 21, 22
(5) EZIIEFIt: 20108 052 13Y, 14, 17
(6) Z2+EIIY 2008 118 13, 14, 172 / 2009 052 13, 142, 152 /2009 118 132, 162, 17
[ Al [ Bl
TS o
b THE
A 2403 @ 23 SO Frs
50% = e Ho|
g=a%
FHEE G (A
! — %
17.10% — 1203
g =
NETR
&9 . L il 7. ;] _
TE [ @ 23z o=
EME S 0 ey d
3. :
4. (VaR: 99%, 10 ) :
New 2Star POSE-2 1,089
New 2index KH-15
1.
(
Q) (2) (1-2)
ELS 0 0 0
ELS 5,853 5,853
5,853 5,853
2. DMUAS Hefole 2] &2d3=x
(1) JIZRHAH: KOSPI200XI 2= , HSCEI Xl %
(2) £8d 120084 052 26
(3) 2012 : 2011 052 20
(4) J1=0HA 2008 058 23Y
(5) 21ZIIFF0H: 20114 058 18
(6) Z2rEIIY 2008 112 19, 20091 057 202, 20094 112 18, 20101 057 182, 20104 112 18
[ Al [ Bl
ez
2% @ 3 Zor FHun F ool
R SOL Fal oL Mol
Q=AD
I5% = 30437
28% -————— 2sRj3A — p—
21% D e ———"_ ¥, ] = =
ZAI
TA% . -— 1z:m:a _
S § e @ 2% =0 FOlck
™% — 1 A3 ALsTE0= 50% Eit af=et ol
azea | U% ) oo
3
k=3 3 00
3. :
4. (VaR: 99%, 10 )

New 2Index

KH-15



H 8
1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 6,302 6,302
6,302 6,302
2. DHUALE JHeHOIME 8t)] 22X
(1) JIZ=XHAE : HSCEI X%
(2) 232l : 20084 052 262
(3) 2HJ1Y 120104 058 20
(4) J1E0424 1 20084 052 23
(5) EZIIE3FIt: 20104 052 18Y
(6) E2HTIIY : 2008 082 202, 20081 112 192, 20091 027 18, 2009 052 202, 20094 08 192, 20091 117 182, 2010 022 18
[ Al [ B]
$0lE
1 k ¢ol.§
@ 29 T SHET Son
32% 24743 =3 ol=245t Mol gi= AP
o8% 213 H
24% 18R - 1%
20% 152
16% 1272 T
A=A
129, = gm=
%
& L2 @AT =9 FU0RIS S0
4% ma ST 2 SiEtet Mol Q= A9
oo 1os pIE P i
3. :
: :
4. (VaR: 99%, 10 ) :
: :
New Ww-3
1.
( = )
(1) @) (1-2)
ELS 0 0 0
ELS 19,584 19,584
19,584 19,584
2. DHUALE JHRHOIME 2] 22X
(1) JIZ=XFAH 1 KOSPI200KI 4
(2) £8i 120084 062 02
(3) 2HJ1Y 1 20094 058 29Y
(4) J1=0HA 2008 052 30Y
(5) EBZIIE3IF: 2009 058 27
4 AE ()
EE T
.
™ ok AETASEE
3. :
4. (VaR: 99%, 10 ) :



1.
( : )
@ (&) @1-2)
ELS 0 0 0
ELS 11,761 11,761
11,761 11,761

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% 21
24% Tamg — 1%
20% 15
16% T 12 = o
f — =N+
12% k=
ox - ETE
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 °
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) J1E421 : 20081 052 30
(5) EBIIEFIt: 20118 058 25Y
(6) Z2HEIIY : 2008 112 26,2009 052 27,2009 118 2522010 052 262,2010E 118 252
[ Al [ Bl
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
17— iy @ AT = FHORLS
200 =34 al2d Aol
e
100 P E=S | .

3. :
New 2Star KSO-6

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



New 2Star SEHY-2
1.
[ )
(D] (2) (1-2)
ELS 0 0 0
ELS 20,201 20,201
20,201 20,201
2. IMMAE HeHol 2 eH)) &2 x
(1) JIZ=XHAE: BHOILA BSF, SKWILHA 283
(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
. OE
> @z ST Fh e
Yo T 402 S0% =4 a=E Hal
.. S=35
P 1542 P
. -—— 3L 2%,
1710 - 243
=TI
8.55% - — A%
& B o ho / L
3. :
New 2Star SEHY-2
4. (VaR: 99%, 10 ) :
New 2Star semv-2[  os54]
New 2Star HVLS-2
1.
( )
(D] (2) (1-2)
ELS 0 0 0
ELS 4,621 4,621
4,621 4,621
2. IMMAE HeHol 2 eH)) &2 X
(N JI=XA: SEUHE3Y 2EF, RULE BEF
(2) Z&a : 2008 062 03
(3) 2tJ1 20104 05 28Y
(4) J1E0t2 12008 05 302, 20084 06€ 02
(5) ZIBIIEFIH: 20104 058 252, 2010 058 26Y
(6) Z2HE Ot @ 20084 08€ 26, 2008 08& 272/2008E 1€ 252, 2008 118 262/2009¢ 02& 242, 2009 02 252/ 20094 052 26Y, 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
e
* @ AT =P TS i
za_mr.o—r— s 10%. =4 sFEE Jol
O o
2058 S S4B e -
IR S =— 198 (-"’—Z IEVa
Iy &—————*— 1543
110y *————————— 2R
MG ——F— o=
108 —————— gHz
ik 8 343
= oo 1@ gz
3.
New 2Star HVLS-2 193
4. (VaR: 99%, 10 )
New 2Star HVLS-2 486



New 2Iindex KH-16
1.
C = )
@ (2 (1-2)
ELS 0 0 0
ELS 4,418 4,418
4,418 4,418
2 IFAHAME HHOME 2| 27X
(1) JIZ=XH& : KOSPI200 XI<:, HSCEI XI 4
(2) £gid 12008 062 09Y
(3) 81 : 20104 06 042
(4) J1=HA 2008 06" 05Y
(5) ZIBIIEZ0}: 20104 062 012
(6) Z2rEIIY : 2008 128 022, 2009 068 022, 20094 128 022
[ Al [ Bl
FoU= . rom
t @ 2'F =O Fc
of A%, & 2483 50% =8 of=2E =o|
=
| - e 1323 H
— 24.4%
122% 2R3
m =
B E= i3
G1% = [, E-]
- _____._._._.__j!_s_'ﬁ._. & AF =0 sHEItHS
AlSsEI=ETIE e 50% = wW=E &0l
ag=n | -z
s g
3. :
New 2 w10 [ ]
4. (VaR: 99%, 10 ) :
New 2index k-6 286]
H 10
1.
C = )
@ (2 (1-2)
ELS 0 0 0
ELS 6,191 6,191
6,191 6,191
2 IFAHAME HHOME 2| &7 X
(1) JIZ=XH&F : HSCEI X2
(2) £gi 120084 062 09Y
(3) 81 : 2010 06 042
(4) J1Z=Jt21 : 20081 06F 052
(5) ZIBIIEZ0}: 20104 062 012
(6) Z2rE LY : 2008 09 022, 2008 128 022, 20091 03 022, 2009 062 022, 20091 098 022, 2009 128 022, 20104 03 02
[ Al [ Bl
ST =
.
ZME T+ M@ © 23 = ame som | | o
= 52 g Ao
28 —— = =94 5t Hol = B
24.30% 1842 — 1w
2075% 1542
———————————
16200 1298 = -
—
1Z158 $ ¢ g3 HNER
310 T —— ) e
- a1 e @73 Zor slOjels ST
105% B / Teafeisnia =it olE Hol 2= AT
) azs=a
3
e A=RE




New 2Index KH-17
1.
(
(D] (2) (1-2)
ELS 0 0 0
ELS 2,937 2,937
2,937 2,937
2. IMYAE HOME 2] £+ X
(1) JIZ=XHAE : KOSPI200 Xl4=, HSCEI Xl
(2) Z&a :2008H 062 1Y
(3) 2tJ1e 20104 06€ 08Y
(4) J1E0t=2 12008 06 102
(5) ZFIEIIEFI: 2010 06€ 04
(6) Z2HE Ot @ 2008 09€ 04Y, 20094 128 042, 2008 032 042, 2009 06F 042, 2009 09€ 04, 20094 128 04Y
L Al [ Bl
sorm
35.00% zanz @2 o FH F s
50% £} al=tE el
23.25% 21 oI HO
28.50% B =
25.75% Az .—‘ ( Et
LLX ——— 123
s 18
14.75% — OB Jl_az_ #
o.50% -—1 Wz
{5 -HI% _
5 T5% -— . IA3 . |- e @25 .:.E" E"i!ol =
AEEEN2 % 50% 4 Gi=tel &0
60 3 3 o5 mE e 224 Q=T
r
3.
New 2Index KH-17 165
4. (VaR: 99%, 10 )
New 2Index KH-17 164
New 2Star HVLS-3
1.
(
(D] (2) (1-2)
ELS 0 0 0
ELS 1,131 1,131
1,131 1,131
2. IMYAE HeOME 2] £+ X
(1) JI=THeH: ROAE BEF, SUHE2Y 285
(2) Z&a 20084 062 132
(3) 2tJ1 20104 06€ 10
(4) J1E0t=2 12008 06 11 /12
(5) ZIBIIEFIH: 20104 068 072 / 08
(6) Z2HE Ot @ 20084 098 052 /082, 2008 128 052 / 08Y, 2009 03& 052 / 06,
2009 06& 052 / 082, 2009 09& 072 / 082, 2009¢ 122 072 / 08, 2010 03& 052 / 08
L Al [ Bl
4.0
A
5 000% e e 8 ©: ] © 23 =9 #HAc s
=t of=iEl F
21 §H% S I R= =T
180 *— 1843 x -
r—i 25%
LT . e E— 1502
12500% 1282
aImL & 3 -] AEE
G250 & 37,10
@ A% T S
MER & — ;=2 0% it ol=HE 2ol
o 2o
E 100 303 N=Za
3. :
4. (VaR: 99%, 10 ) :
New 2Star mis-3[ 89|

, 2010 03& 04



New 2Index KH-18

1.
[ )
1) 2 (1-2)
ELS 0 0 0
ELS 3,648 3,648
3,648 3,648
2. IMYAE HOME 2] £+ X
(1) JIZXtaE: KOSPI200XI 4=, HSCEI Xl
(2) &g 20084 6€ 16
(3) 2HJ1Y 2011 06 10
(4) 212t 120084 68 13
(5) EIBIIEZF01: 20114 068 08Y
(6) S2HEItY 20084 128 10, 2009 06& 102, 2009 128 092, 2010 06€& 092, 2010 128 08Y
[ Al [ Bl
oz
@ 39 Z0F S [ S0l
46 50 EHI 50% ®& si=teEt Aol =
g=AT
38 TN - oM
I G -— onm — oy
23.75% — e 1EMR = =
HER+
15 50% — 1m: . —
N S @ 33 0 ol
- ESTE L = 50% F4 ol=l5t Bol
i — & e | = | as A
3
= b B ™ s
3. :
New 2index KH-18
4. (VaR: 99%, 10 ) :
New 2index KH-18
H 11
1.
( : )
1) (2 (1-2)
ELS 0 0 0
ELS 6,885 6,885
6,885 6,885

o
=]
0z
0z
il

HeHOIMHE .| &ARE

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



New 25

1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 5,500 5,500
5,500 5,500
2. DHYAE JeHol 2 BH)| &3 X
(1) JIZRHAH 1 KOSPI200K| %
(2) 8 120084 68 162
(3) 2H1 1 20104 06 11
(4) 210t 1 20084 62 132
(5) 2ZIIEZFI: 20104 062 09
(6) Z2tHItY : 2008 097 102, 20081 128 102, 2009 037 10, 2009 062 102, 2009 098 092!, 20091 128 09, 2010 03 10
[ Al [ Bl
oz

i

1
J
L]

27001 ¢ 4$_ 2403

Tam §———F—— z21A=3

1Geox ¢ 1843

IEmL Yy = 543

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

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

E-2

2T T ————— I3

IO 107 A=

3. :

4. (VaR: 99%, 10 )
New 25
New w-4
1.
( : )
(1) (2) (1-2)
ELS 0 0 0
ELS 17,047 17,047
17,047 17,047

o
=
0z
0z
il

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

b

(LS}
e >
[

55883
o n

O A 2 02 ot
ne

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

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



New 2Star HVSO-1

1.
[ )
1) (2) (1-2)
ELS 0 0 0
ELS 4,773 4,773
4,773 4,773
2. DHMAE HelolE 2] &3
(1) JIZXtA: =S BSF, S-0il BSF
(2) eraed 12008 068 18Y
(3) 2HJ1Y : 2011 06 162
(4) J1Z=3H2 1 20084 6" 17
(5) EBINIEZFI: 20114 068 14Y
(6) Soimolg ;20085 122 122, 2009 06" 122, 2009 128 142, 2010 06" 142, 20104 128 142
[ Al [ Bl
SO _
e ® a4 sor st | | PUE
«— sAD 20% 24 oftE =ol
a350% g AT
—l 1%
2306 $— Z24A3A
21.75% $—————— 18A3
18 1
11.50% ¢—-——— 243 TE%EE—?I——? EE=2 )
@ 3 ZH SHolel=
. —
s ena 20 x4 sizia =o|
qA=3AT
100 A=TTH ]
3. :
New 2Star HVSO-1 104
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) 21120t : 20102062092, 2010062102 & 2010H06§11°' INEXAO EIHO| A2ER
(6) S2HEOIIY @ 200812209 ,2008H 12210 ,2008H 12&112/2009= 062092 ,2009= 062 10,2009 062 112/2009E 122092 ,2009 12210L,20C
[ Al [ Bl
yFUE g O|=
R plio T @ 2T ZoF guc
50% 4 al<fst A0]
o= A
33% L e
._‘— 5%
s 2N
so o=
% . ey P E= 50
e | B o a3 mor s
fzmra v | BOR E b=t o)
i priyin
& m7E 0 g — =2 I e
3. :
— ssca [ 8]
4. (VaR: 99%, 10 )

New 2Star estca[ 209



1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 5,498 5,498
5,498 5,498
2 IFAHAME HHOME 2| 27X
(1) JIZXH&F : HSCEI Kl
(2) &gl 120084 6 23
(3) 812 : 20104 6/ 182
(4) J1=0HA 2008 6" 20Y
(5) ZIBIIEZ0t: 20104 62 162
(6) Z2rEIIY : 2008 9F 172, 20081 128 172 , 2009 3 17,2009 68 17, 2009 98 162 20094 128 162, 2010 38 17
[ Al [ B]
Sz
I 2oz
@ 23 =0 #MS 50x
—_—
33A00% ¢ N3 it olerat el 2= AT
29m% % z2iM3 ;
25, 0650% 1643 — 1=
20 875% 1583
wBooL T 1243 - .
+ ) HERE
12505% > ||
_—
8950z ¢ o £613 S0t FIOPIE 5o
s «—T— ma | =24 sietet mo| Q= 2
oo los AEA:
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-3
1.
( )
1) (2) (1-2)
ELS 0 0 0
ELS 2,659 2,659
2,659 2,659
2. IMHAE HeolE 2| &3 x
(1) JIXEXA: EUHSEBY 2S5, S-0il 2SF
(2) 2 : 20084 068 25
(3) 2HJ1Y 120114 068 23Y
(4) 120421 : 20081 06" 24
(5) EBIIEFI: 2011 068 21
(6) E2HEIIY : 2008 122 19, 2009 062 192, 2009 128 212, 20104 062 212, 20101 128 21
[ Al [ B]
FY 1)
"
N .
aasow T AR @ 3 = mme | | FOE
- 20% =3 al2A =
6.5 S————— JOME 205 *a o= & =l
ner =w
200006 $——— M .
—ii 2%
21.7%46 ————— 84S
50K (o
__ = m -
725 — M Tﬂﬁi&‘:ﬁl AEE
© 343 =9 FoRIS
20m ot al=tE =o|
100 == oI IEQ
¥

3. :
New 25tar wsos  60]

4. (VaR: 99%, 10 ) :
New 2Star HVSO-3

ol
=



New 2Star SELP-1
1.
(
(D] 2 (1-2)
ELS 0 32 -32
ELS 26,048 26,048
26,048 26,048
2. THYAE HeH0IME 2] & '?5
(1) JIZERHA : LGLIAZ Y0l RS2, SKHIUK 2S5
(2) £8id 120084 068 27
(3) BHJIY 120104 062 232
(4) 21202 :2008\—3 068 242 /252 /262 J|FEItA ZH A I ERA 2420 Tt AEHR
(5) AIBIIEFH: 20104 06 172 / 18 /2 o Drjle}"ml BIES QN %29\ SOt AR
(6) %agjro‘ 12008 128 172 /182 /19, 2009 062 17 / 182 / 192, 2009 128 17 / 18 / 21
[ Al [ B]
Tas . LOES
R . O
a0 € 243 o ENLESS
S o= ag
L 1343
— ILA%
15.70% | 1213
: E =
Nz=EN
T.05% — A3
e 1 TEE @ o =vt orop
FAsmEs| o | 50T =4 skt ol
. . |AIEH | on— AT
& M TEMN noe N==y J

3. :
New 2Star SELP-1 1,746

4. (VaR: 99%, 10 ) :
New 2Star SELP-1 4,977
New 26
1.
(
(@] (2) (1-2)
ELS 0 0 0
ELS 11,279 11,279
11,279 11,279

IS HHOITHE et &AFR X

o
=
0z
o
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
E==lF—3
@ 27 =0t gms
0% =0 o E 1
i A
+
— Y
oI
=A==
%
& 2% o sHNOI2lS
TR SRS A0x E3 SIErEr Fo] 2=
s As

783




New 2Star HVSO-2

1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 4,294 4,294
4,294 4,294
2. DHMAE JHHOIHE e 22X
(1) JI=XHA: BUHEBY BSF, S-0il BESF
(2) gl 120084 078 01
(3) 2012 : 2011 062 29
(4) J1Z= 042 1 2008 062 30
(5) ZBIIEFI: 2011 062 272
(6) Z2rE LY : 20084 122 242, 20091 067 252, 20091 122 242, 2010 06/ 252, 20104 122 27
[ Al [ Bl
o=
~
a3s0 T oM@ @ 33 3¢ gus | | FUE
- E= =]
36.05%, G— 3070 e
29.00% $—— 24013 & * 218
21.75% $———— 371
TS <) 1m
12043 [mmuzes = PIEEST
F25% e——— am @ 39 =21 SoRls
20 =N o5t Hol
835
100 P E==11 .
3. :
New 2Star HVSO-2 102
4. (VaR: 99%, 10 )

New 2Star HVSO-2 137




New 27

1.
C = )
[€D) (2 (1-2)
ELS 0 0 0
ELS 3,549 3,549
3,549 3,549
2. DHMAE HelolE 2] &3
(1) JIZXHAE 1 KOSPI 200KI2
(2) gl 120084 078 07
(3) 2H1 1 20104 078 02
(4) J1=0HA 2008 07€ 04Y
(5) 2ZIIEZFI: 20104 062 30
(6) Z2tHIIY : 2008 097 302, 20081 128 302, 2009 047 012, 2009 078 012, 20094 098 292!, 20091 128 29, 2010 032 31
[ Al [ Bl
$01=
p Z1=
21.000% '—T— Pls = @ AL = EUIC
10% = a=rs Hol
1B83m% $——*—— 2= s
st 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
2 675% L ma annE;z_:_é ,‘_'_:_DE": E = 3 20| =
-
loo 107 2NZ=NS
3.



New 2Star NH-5
1.
[€D) (2) (1-2)
ELS 0 0 0
ELS 5,381 5,381
5,381 5,381
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 ni-s [ 384




New 31

1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,300 3,300
3,300 3,300
2. DHMMAE Heol 2 2| &9 32X
(1) JIZ=Xtat © HSCEl X124
(2) g : 2008 058 26
(3) 201 2010 05€ 20
(4) J1=0123 @ 2008 058 23Y
(5) EIEBIIEFI1:2010% 052 18Y
(6) S2tHIIY : 20084 08 202, 2008 118 19Y, 2009 02 182, 20094 052 20Y, 2009 08€ 192, 20094 118 18Y, 2010 02€ 18
[ Al
W FEE
g
13.500% ———t——— 1288
o | e gm® L -
BTSON a1 smw® _ _
FEAE
1 S S S S T .
T
o2 | | 3 OE at=E Aol
il FTEL
§5 op S5 100 NERS +
3 :
4. (VaR: 99%, 10 ) :
New 2Star LS-2
1.
( )
[¢))] 2 1-2)
ELS 0 0 0
ELS 4,190 4,190
4,190 4,190
2. THMAS Heolie 2] &3
(1) JI=Xta: LGEA 2SF, M43 ESF
(2) Zai @ 200808207
(3) 811 : 2009H08& 052
(4) J1=012 : 20080806
(5) ZISIIEFIH: 200908203
(6) S2tEIIY : 2008 1128 03, 2009 022 03, 2009 042 30
[ Al N [ 8]
il o DY SRR Y
19.00% 12783 BT o 0=
FTRRNREAT
14 5% " s
@_5a0re BN
MEFH
8T IN=
WAy cMEED
Al s o Dl
s RaE=22
75 S0 55 %0
5 8 55 W m -

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



New 2Star KESE-2

1.
( )
(€] (2) (1-2)
ELS 0 0 0
ELS 8,013 8,013
8,013 8,013
2. DHMMAE Heol 2 2| &9 32X
(1) JI=X&H: MEAT BEF, AB28 2SF
(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
L Al [ B]
- 1=
L 4ols 1 & A
30.0% 24N
22.5% 82042 i
—
15.0% 172
7.5% 6212
78 75 80 85 LK ===t ] |2 o |
3. :
4. (vaR: 99%, 10 ) :
New 2Star KESE-2 1,236
New 32
1.
( )
(] (2) (1-2)
ELS 0 0 0
ELS 2,879 2,879
2,879 2,879
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) S2HHOIY @ 20084 10/ 292, 2009 018 282, 20091 048 28, 2009 078 292, 2009 102 282, 20101 017 27, 2010 048 28
[ Al [ Bl
. oU= p U=
22.4% 24J0 = @ 23 FPt e
40% =2 al=i5t Hol
19.6% 2170 o= Hg
16.8% 1870 ‘
14.0% 15783 * J:m
11.2% 1278 [ o
TR
8.4% s3] -
-q0%
5.G% 6713 @ 23 F2l Sbtolal =
L . AP e 40% 3 t=iE Mol L=
2 a% f ama ~ ot by
n6HF %7 g

21EX4-

3. :

4. (VaR: 99%, 10 ) :
New a2



New 2Index KH-20
1.
(
(@) [7) (1-2)
ELS 0 10 -10
ELS 5,644 5,644
5,644 5,644
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 [ B]
=0
. ® 11 Te e oz
AS% F R of S Hol
I
14 25% 12 M=
1425%
9,508 BIE=
) P ESES
479 - 4=
&0 £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 2,633 2,633
2,633 2,633
2. IMEALE HeHOIME 2] 29 AE
(1) IR BOIESY 2EF, S-0I 285
(2) g 2008 88 1Y
(3) BHJ1Y 20111 07" 29
(4) 2120124 : 2008 07 % 3y
(5) EIZIIZFIt: 2011 078 272
(6) Z2BI : 2000 018 282, 20001 078 282, 20104 018 272!, 20104 07 282, 20111 018 262
[ Al [ Bl
o1z
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% S————— 1oy T s 1o NEFIN
AFwEFa
7.85% ¢——— =z @3 SoF pHHOIZEE
20% Ft oi=tet ol
A AR
T IS
3. :
4. (VaR: 99%, 10 ) :
New 2star HVSO-6




H 16 ]
1.
(] 2 (1-2)
ELS 0 0 0
ELS 25,554 25,554
25,554 25,554
2. MHEAZ Helole 2] &3
(1) JIZ=Xr&k : HSCEI Kl 4=
(2) w2008 7€ 31
(3) 201 @ 2009 7€ 292
(4) 21Z=014 @ 20084 7€ 302
(5) RIBINIEFIH: 2009 78 27
(6) S2tEIIY @ 20084 112 262, 2009 038 26
[ Al [ Bl
oF -
1 m T ¥ oo
=k il 1M S =
Y W T
' — 4HE
- - 1 |
V| BT / T
L
3. :
H 16 1,551
4. (VaR: 99%, 10 ) :
H 16 1,532
New 30 ]
1.
(€] (2 (1-2)
ELS 0] 0 0
ELS 3,251 3,251
3,251 3,251
2. DHMMAE Heol 2 2| &9 32X
(1) JI=Xk&F 0 KOSPI 200K 4=
(2) g8y : 20084 078 28Y
(3) 201 : 20104 078 23Y
(4) J1F01 2008 079 252
(5) ZIZIIEZ01: 20104 07€ 21Y
(6) =2rEItY @ 20084 108 22, 2009 018 21, 2009 048 222, 2009 078 222, 2009 10€ 21, 2010 018 20, 2010 048 21
L Al [ B]
PP . 2oim
23.000%, 24013
20.125% 21718
17.250% 181E
14.375% 1513
11.500% 17271a
8.625% o=
5.750% 6212
2.8B/5% 3n=a
100 207 e
3. :
4. (VaR: 99%, 10 ) :
New 0




New 2index KH-19 |

1.
@) 2 (1-2)
ELS 0 0 0
ELS 8,422 8,422
8,422 8,422
2. MAAE HIE 0Dl 222
(1) JIZ=X&H: KOSPI200 X2
(2) 2 20084 78 172
(3) 212 20094 78 152
(4) J1Z=212¢ : 20084 78 162
(5) A ZIIZ=Z0F: 20094 78 13
(6) Z2HHOIY 20084 118 13Y, 20091 038 13
[ Al [ Bl
hois 6 iE BE HES <+
p AL A e M
B A
11.07% 1 ad
T.34% L E
5aMs Er b
- r
~ ™ - =]
WIT_INE 3
3. :
New 2Index KH-19
4. (VaR: 99%, 10 ) :
New 2Index KH-19
New 2Star 1S-6 |
1.
[ 2 (1-2)
ELS 0 0 0
ELS 758 758
758 758
2. MMEAE HeTE 2] 22A72%
(1) JIET&: KOSPI 200 X4, MM T HEZX
(2) Zraie 20084 72 21
(3) 212 20104 72 19Y
(4) J1Z=2124 20084 72 182
(5) A ZIIZEZ0F: 20104 728 152
(6) Z2HEIIY 120091 012 152, 2009 072 162, 2010 012 14Y
[ Al [ Bl
ol
32.0% 2473
24.0% 1813
16.0% 123
8.0% 63
81 85 90 95 I8¢ 2=
3. :
New 2Star 15-6
4. (VaR: 99%, 10 ) :
New 2Star 15-6




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 @ 29 =@ FUolals
= za a2 5 Mol 215
2.8% ana /’ s e = ol
08 107 Sl
3. :
New 29 #N/A
4. (VaR: 99%, 10 ) :
New 29 #N/A
New 28 ]
1.
(
(€3] (2) (1-2)
ELS (0] 0 0
ELS 3,038 3,038
3,038 3,038
2. MMAE HeolME 2] £ 3=
(1) JIZ=Xk&H 1 KOSPI 200K 4=
(2) Zai @ 2008 07€ 142
(3) 2101Y 2010 07€ 092
(4) 210+ 1 20084 072 11
(5) ZIBIIE3I1: 20104 07€ 07Y
(6) S2HEIIY @ 2008 10” 08, 2009 012 07Y, 2009 042 08Y, 2009 072 08, 2009 102 07, 2010 01&€ 062, 2010 048 07Y
[ Al [ Bl
. TS
22_00% I 2472
19.25% 217
16.50% 18712
13.75% 15712
11.00% 12902
8.25% o=
5.50% [:5 %=1
2. 75% 3
Lo Lo INERS .
3. :
New 28
4, (VaR: 99%, 10 ) :
New 2 [ 205]



H 15 ]
1.
(
@ @ 1-2)
ELS 0 0 0
ELS 885 885
885 885
2 MANE AHNGE 0] A7 E
(1) JIZTHaH: HSCEIXI%
(2) waey : 2008 072 142
(3) 26712 © 2010 072 092
(4) J1Z0124 : 2008 078 112
(5) =120} : 20104 078 072
(6) ZLEIIY 1 20081 102 08, 20091 012 072, 20091 04 082, 20091 072 08, 200951 102 072, 20104 012 062, 2010E 048 072
[ Al [ Bl
—0l=
o  rom
i mzﬂgﬂakgm‘ =
35,0005 J— *ik of15 Mol P 27
28.875% - ZIm=
24, TSOX. 18mE
210.625% 153
16.500% 1283 =R
12.37/B% hil am=
a250% T 672 SAT S0 HAORIE 50%
R ]J= ame = oIl M| Q= AT
10D 108 =R -
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-4
1.
(
[ @ -2
ELS 0 0 0
ELS 2,377 2,377
2,377 2,377
2 THEYE AHOIGE 0l 22 E
(1) JIET : BHESY 2SF, 5-0ll EEF
(2) 2 : 2008 078 14
(3) 21712 : 20114 072 082
(4) J1=0424 120084 078 112
(5) IBIIZ=F0t: 20114 078 062
(6) ZABIIY : 2009E 018 072, 2009 072 082, 20101 012 062, 20101 078 072, 20114 018 062
[ Al [ Bl
ol
I @ 3@ zer mus || TUE
i35m0 T 367 20% E @=r=t S0l
g=ne
36.25% w————————————— 30213 T
‘
- —{l
29.00% $————————— 244D 2%
21.75% — 18I
m
1450% ¢ o Taawees ™ =
7o6% o @ 33 Sor avnlRls
o2 20w Fab @ErE Fol
OI';Q_'—'L
10 =Syl ]
3. :
4. (VaR: 99%, 10 ) :
New 25tar HYSO-4




New. 33 |
1.
( )
@) 2 (1-2)
ELS 0 0 0
ELS 985 985
985 985
2 DHYAE OIS 2] 21 2%
(1) JIZE XA : KOSPI200 Xl
(2) grafer : 20081 082 11
(3) 2171 : 20104 08 042
(4) J1E0424 1 2008 08 08
(5) AIZIIEZ0}: 20104 088 042
(6) S2rWILY : 2008 112 05, 20091 022 042, 2009 05 042, 20094 08 05, 2009 112 042, 2010 02 03, 20101 052 042
[ Al [ Bl
TR . 2012
21.320% 4———a—— HNE @ 29 =0 S
1o =4 oi=ist ®ol
18,55y $——t—— 71N =AY
e ————— i
15, 50, 9 M2 — e
13,355, ——a——— |5 J:
(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
7Y —ee. I d
100 T NERS:
3. :
New 33
4. (vaR: 99%, 10 ) :
New 33
New 2index KH-21 |
1.
( )
@) 2 (1-2)
ELS 0 0 0
ELS 3,933 3,933
3,933 3,933
2 IHYAE OIS 2] £212%
(1) JIZ XA : KOSPI200 XI<:, HSCEI XI%
(2) el : 20084 082 1Y
(3) 21 : 20004 88 7Y
(4) 127121 1 20081 082 082
(5) A1 ZIIEZ0}: 20094 088 052
(6) S WILY : 2008 128 03, 20091 048 03
[ Al [ Bl
=
¥ taug
14,1066 & | 1243
| — £
g- » 31 E £ 5
HEME
4_700s (3 412

108
AER=

3. :
OHOICHA New 2IndexTHd A Z & Xt Al EHKH-21 Iﬁl

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



New 2Star SS-5

1.
@) 2 (1-2)
ELS 0 0 0
ELS 5,043 5,043
5,043 5,043
2 THEAE JH0TE 0] 227 %
(1) JIERA: AN BEF, AHSHTH 2EF
(2) 2raer : 20081 08 14
(3) 221 120104 08 11
(4) J1Z=0124 1 20084 08 13Y
(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 |
+
: T TERLLLL S]]
Wi — BAN Fe L am
e jIED AW
FLE nmar
b d = - ' 1l =14 — 1
T —_— 1R . - AEER
TIL058s —_t M|r E o
- |
e Lo Lo -
Y — A {EL37 l |
I
3. :
OFOICHA New 2Starllh A AbE £ X} Al E4SS-5 Iﬁl
4. aR: 99%, 10 ) :
DHOICHA New 2StarIlHA A 2 & X} AIEHSS-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) JNERL: B 2SF, SKHUX BS=
(2) el : 20081 082 18
(3) 21 120104 08 11
(4) FZIIZENAZHY 1 20084 08 122, 132, 14
(5) BIIIEIIIAZ Y 1 20104 08 052, 062, 09
(6) S WILY : 20094 02 052, 062, 092/ 2009 08 052, 062, 072/ 2010 028 052, 08, 09
[ Al [ Bl
L] TR § M
0% * MAAR Wa & GHIE S
Hi= o8
P - BN
I—. i
17,00 A S N— - | |
—_— =1 =
HESH
5% —t__ aam

L Ll
i @ AR 55
o=y

L L A i 4
W TS N OB ([

OFOICHA New 2Start 8 & S S X
(VaR: 99%, 10 ) :
OFOICHA New 2Starlit 24 & 2 & X} &I EtHCSE-2 11

]




New 35

1.
( )
[@) ) (1-2)
ELS 0 0 0
ELS 959 959
959 959
2. MAAE A0S 0] 22U 2E
(1) JIZXHA © KOSPI 200 Xl 4=
(2) 2 20081 082 182
(3) 9HJ1Y 20101 88 13Y
(4) HZEINENSZHY : 20084 8 142
(5) BDIENAZHY : 20101 8 11
(6) Z2+EOIY : 2008 118 112, 20094 022 112, 20091 052 112, 20095 082 112, 20094 118 112, 20104 022 102, 2010\ 058 112
[ Al [ Bl
g FHE &
FIANRE. f—————————— AW -
T ———— AR '.? .1.:.' A an
18 (PR, g Il
|
11, 5, ——————— 15l " .
L e i | | 1] 2]
' | nINE
T e T | |
L %] - -
L A g [l oA Ry AT
1 TR G 3 M 2
LRI ———t——— il "-,-..,i_-!.'-':". =4 -
e *
L L 10T ABRS
3. :
DHOICHA New FDRAI 4G IHEAZ HIZ5S
4, (VaR: 99%, 10 ) :
BHOICHA New R4S H T A E Hiass [ &3]
New 2index KH-23 |
1.
( )
[@) ) (1-2)
ELS 0 0 0
ELS 2,849 2,849
2,849 2,849
2. MAAE HHOIME 0] 22U 2E
(1) JIZXHA © KOSPI200 XI4, HSCEI X4
(2) a2 : 2008 08 18Y
(3) 971 : 2009 88 13Y
(4) ZZIIZNAABHY 1 20084 8 14
(5) ZIZIIZNAABHY : 20094 08 11
(6) Z2HEOIY : 2008 122 102, 20094 048 092
[ Al [ Bl
+oE DY BN FRE f sam
Fe && BFIP E
Ei= Oy
14, hirk & 12AS )
— Thisn
4, AIr% (W B = -~ ——1 t "
T EmE
4. 7%  ———LE | ! — .
-] | & M2 EH ErP0lE
= m &d NH Ao
- R . o il |
- = - " iEns J

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

n—n
el

=

i

P

I

N

[*S)



New 34
1.
(D) (2) (1-2)
ELS 0] 0 0
ELS 6,979 6,979
6,979 6,979
2 WHEAE HANLE 0| =0l 7%
(1) JI=Xp4k 0 KOSPI 200 Xl
(2) e : 20084 8 212
(3) 2101 2009 88 19Y
(4) JIEJH 1 2009¢ 8€ 20¥
(5) 1BIIZ0t 1 20094 82 172
(6) S2HEIIY 2008 128 17, 2009 048 15
[ Al [ B8]
+UF W FUE
-
15% e 1Z{E
— T, 15
n% —e—o—— 843
NERE
B 43 ] .
% " @ @ =0 amoes
E T EEET
nramees | (UEEF
222
W 95 100 y=ga
3. :
New 3
4. (VaR: 99%, 10 ) :
New 3
New 2Index KH-22
1.
® (2) (1-2)
ELS (0] 0 0
ELS 4,088 4,088
4,088 4,088
2. MMAE HeolME 2] &7 =x
(1) JI=Xtak 0 KOSPI200 X%, HSCEl Xl
(2) Zaiy : 2008 82 21
(3) 2101 : 2009 82 19
(4) J1Z=0t2 1 2009 8" 20Y
(5) FIZEIJIEFIH: 20094 88 17
(6) S2HEIIY @ 2008 128 17, 2009 048 15
[ Al [ B8]
=R o oa =3 sus t 2o
| o 014 S S0l
EEE
19u0e% * (|
v
12068% —————— i3
nENL
34% 1 — 4 E
% @ 13 = Bl
THEAET| 0 D S=E 80
) &5 0 e, /]s‘g?; | eeEe
L
3. :
4. (VaR: 99%, 10 ) :




New 36
1.
(
(D) (2) (1-2)
ELS 0] 0 0
ELS 959 959
959 959
2. MMAS HeolE )| &7 =x
(1) JI=Xp4 0 KOSPI200 Xl ==
(2) Zai 2008 08€ 252
(3) 2101 2010 08€ 20
(4) J1E0+ 1 20084 082 22Y
(5) ZIZIJIEFIH: 20104 082 18Y
(6) S2HEIIY 2008 11”0 192 , 20094 028 182 , 2009 05 19 , 20094 082 192 , 20094 112 182 , 2010 02& 17¥, 2010 052 18Y
L Al [ Bl
o U= 3
22 0% & 2443 @ 2% o S
105 =M == Al
19.25% ¢ 2183 oI Fi=x
16,50 ——e— 18683 .
13. 757 ¢—e—— 1543 k l
1ok ———+—— 12M& m/u
NEAE=
-
8.75% A3 =
5.50% ¢&———+———— GH3A @ 23 S ol
AEsiEmma 10% X alte 2 21
2.75% ¢—————8——— IHE ~ LS 250
3
lop 207 ANEZR4
3. :
New 3
4, (VaR: 99%, 10 ) :
New 3
New 2Index KH-24
1.
(
(D) (2) (1-2)
ELS 0] 0 0
ELS 3,311 3,311
3,311 3,311
2. MMAS HeolE )| &7 =x
(1) JI=Xp4k 0 KOSPI200K 4=, HSCEI X4
(2) Zai @ 2008 08€ 262
(3) 2101 : 2009 08€ 21
(4) J1E0+ 1 20084 052 232
(5) ZIZIJI1EFIt: 20094 082 19Y
(6) S2HEIIY 2008 128 17<, 20094 048 17Y
L Al [ Bl
+HE
& L e
1.0 1Z48
L}
— (R 1]
11.34% - 244 . - .
nens
5.67% — | iAW
ASuTEnE
. i . . . Naay =¥
14 EE i 14 - Bl
” HERS b
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-24




New 2Star HCSE-3
1.
( )
[€) (2) (1-2)
ELS 0 0 0
ELS 4,565 4,565
4,565 4,565
2. MMAS HeolE )] £ 7=
1) XA BINK ESF , SKOHIUX 2S5
2) gEQl 2008 08F 272
3) SHJ| 12010 08 202
4) JIZE012 12008 08" 222, 259, 26 2t DI EXHA FI1O| 3L AFSHR gt
5) £ ZIIEFIF: 20104 08 162, 172, 182 2 JIZ XA+ BI12) 3L A=A 3t
6) E2EIIY 2009 027 162, 172, 182 /2009 08" 172, 18, 192 / 2010 02 12, 16, 17
[ Al [ Bl
+9E -
FLE%E » 24ME
3T ™ 15M3
—
e 12H38 _
AZEN
1o i ~+— M3 © 23 =% Ao
5Bt E& 2 SN
2= =T
™M TS Bb 55 0 J—
1w HESN
3. :
New 2Star HCsE-3
4. (VaR: 99%, 10 ) :
New 2Star HCSE-3
New 37
1.
( )
@ 2 (1-2)
ELS 0 0 0
ELS 1,480 1,480
1,480 1,480
2. TFYAE JHOIME 2D 223X
1) JIZXHA 1 KOSPI200 XI<=
2) gael 1 2008E 9 1L
3) 9HJ|Y 12010 08 272
4) J1ZE0H 2008 088 29
5) ZZIIEFIF: 20104 08 252
6) S2HHIIY 1 2008E 11”262 |, 2009 02 252 , 20094 058 262 , 20094t 08F 262 |, 20098 112 252 |, 20101 02 242, 2010 058 26
[ Al [ Bl
LSoE
. FUE
ZI 000 r———— P2
@ 29 g e
20, 1 25 $——t———— 2IHE aps Eut SEETE B0
EEER
i e ] hE B
p——————————— 15H 2
143 —| 150
1 I.m — 12!%
0625% ¢+ S E “’/: MNERS
5 TS0 ——— 2 TN
2 @75% #——————— T2 223 3% HANAS
=5 | e Z3 aiEst Bl Ol
7 FE . =2
103 10 N=ns s |
3. :
New a7
4. (VaR: 99%, 10 ) :
New a7



New 2Index KH-25
1.
(
(1) (2 (1-2)
ELS 0 0 0
ELS 3,772 3,772
3,772 3,772
2 HA4E AAOITE 299 295%
(1) JIZ=Xak : KOSPI200 XI==, HSCEI XI4=
(2) gt @ 2008 9”0 1Y
(3) 201 : 2009 8¥ 28
(4) J1=01 @ 20084 8€ 29
(5) ZIBII=FI: 20094 08€ 262
(6) S2tHOIY : 20084 128 232 , 2009 48 24
[ Al [ Bl
e
. ' 2uz
17.4% 1A
— ENd%
nE E5 1
[{: =
EES T
5.6% 4 — un3
50 i o T —
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-25 143
New 2Star PH-2
1.
(
(1) (2 (1-2)
ELS 0 0 0
ELS 1,120 1,120
1,120 1,120
2 TAE NANGE 00] £07E
(1) JIZX4k: POSCO EEF, 8liXt 2ESF
(2) g8y : 20084 098 04Y
(3) 201 : 20104 09€ 06Y
(4) 21=2J1 @ 2008 09€ 03
(5) ZIZIIE301: 20104 09€ 02
(6) S2t=IIY : 20094 01€ 02,2009 052 04, 2009 09 02,2010 012 04, 2010 052 03
[ Al [ Bl
+aE
-
o M @ OAE eNEEE sug
s am 0N
IT% - b || EFHANEE FF
el b | " — ]
|
Jr—. e
1% P S N >, |- ]
L) E
= X
12% S F HEZ
; 158 —
6% — ma s - & Ok 4=
T EEEEn - A ZE 02 E
_,_214‘ B2E A0 s 28
b B L ] M HEFH
3. :
4. (VaR: 99%, 10 ) :
New 2Star PH-2 135




New 2Star HCHY-1
1.
(1) 2 (1-2)
ELS 0 0
ELS 95 95
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]
FAE zog |
3
A —_— —_—
1242 60%(% 60%) o HENES
HMEm M AT
Ll O B
6 | @ 15%( % 90%)
NEX=10 —
W mpeonres | 9 BEMETE
bk 1 32
(1] 125 136 21=FI1
L
3. :
4. (VaR: 99%, 10 ) :
New 2Star SH-2 ]
1.
(¢
(1) 2 (1-2)
ELS 0 0
ELS 1,097 1,097
1,097 1,097
2. IMMASE HefodeE o] &2
(1) JIZ=Xhak: AT BEF, 6I0IHA BSF
(2) gr&y 1 2008 98 8L
(3) 81 : 20104 98 2¢
(4) D101 1 2008 9/ 3Y, 4L, 52 J|EXHAH BIto| MrsE R
(5) ZIBIIEFIH: 2010 8. 27, 30, 31 JIEXA SIS AtsEH R
(6) S2HEIIY : 2009 28 24, 252, 262 / 2009 88 27, 28, 31 / 2010 28 232, 24, 25
[ Al [ 8]
W THE PR & U=
4 L= s
0% * MME S oRtH By
ZE=T
5N — 1882 .
—
17.0% . 1242 _
4 v
AEFN
25K »
E;‘.Ig 2 23 201 fE
e T §EE 3o
=37
* TS 8D &S " v
075 80 B Reh gy
3. :
4. (VaR: 99%, 10 ) :




New 2Star 1s-3 |
1.
(1) 2 (1-2)
ELS 0 0 0
ELS 2,685 2,685
2,685 2,685
2 THEAE HAME 2] 297%
(1) JIZ=X4L: LIGEN BSZF, 443N BESF
(2) g : 2008 092 08
(3) 201 2010 09 02
(4) JI=01 120084 9F 3L, 42, 52 J|EXtat SOtO| Al=EH R
(5) ZZIIEZ0L: 2010 82 272, 302, 31 I EXat Bt (S ER
(6) S2tHOIY : 20094 29 242, 252, 262 / 2009 8 272, 282, 312 /2010 28 23, 24, 252
[ Al [ Bl
+UE o SUE
6% - MAE @ Fd =% HAC
O E
= ae
T » 1EHE
L
—— W
§: S S N ) |
) ]
% » G b
@ 23 =0v sl
23 &=
- » [ Y ﬂ$
™m 75 80 8BS 104 ——

3. :
New 2Star 1s-3 [ 226]

4. (VaR: 99%, 10 )

New 2Star Ls-3




New 39
1.
@ @ -2
ELS 0 0 0
ELS 4,989 4,989
4,989 4,989
2. THESE JH0ImE o] 97 E
(1) JIETHAH: KOSPI200 Xl
(2) 22 : 2008098 122
(3) 25712 : 20091098092
(4) J1Z12) : 200809 112
(5) EIBIIZFI} 1 2009H09R 072
(6) ST : 20084 128 052, 20091 03B 052, 20094 063 052
[ Al L
2o 2og
13.52% —L12]§
L [ - S N S |-
6TBX | e EME
NENE
338% . e INE ,
T
0% 0 S22
e | mEae
55 oF 95 1M A=
3. :
4 (VaR: 99%, 10 ) :
New 40
1.
@ @ -2
ELS 0 0 0
ELS 1,955 1,955
1,955 1,955
2. THYE JH0ITE o] 297 %
(1) JIETHAH: KOSPI200 Xl
(2) &Y : 2008409 162
(3) 21712 : 200909% 10
(4) IZH2 : 200809% 122
(5) HIZIIEFIt: 2010098102
(6) SO : 20084 128 092, 20091 03 092, 20091 06 092, 20001 09 092!, 20094 122 092, 20101 03 092, 2010 06 092
[ Al
. TS
LA —————————————— M
21.35% ———————— INEZ
IB.30% ——— 182
15258 #——p—— |5
1220 " |22
o5 ——— = MERS
B I g =
6EZ 5 PE E® SEMHE
305% b ——— 38 = | s 0 SR R0
EER e
T T — .
3. :
New a0
4. (VaR: 99%, 10 ) :
New a0




New 2Star LEPO-1
1.
(
@ @ @2
ELS 0] 0 0
ELS 848 848
848 848
2 HANE NANTE 0] 20 7E
(1) JI=XH&H: LGEX S 3, POSCO BEF
(2) g8y : 20084 09 19Y
(3) 201 : 20104 09& 17Y
(4) J1E0+ 1 20084 092 182
(5) ZIZII1E301: 20104 09€ 15
(6) =2rEOtY @ 20094 018 14, 2009 058 13Y, 2009 098 15¥, 2010 018 132, 2010 058 13
[ Al B]
- ]
S @ D D2 +oE
#HE ol &
g | mE sFaEANg=AT
33T 20082
" LI .
26.60%. - 1EME 1 1 s
20.00% e | HNEFH
faam +—— e k % o o aAgss
LR
EETR »- oz S | EsEEsanesAT
1] 5] ) L# NE=w
3. :
4. (VaR: 99%, 10 ) :
New 41
1.
(
@ @ @2
ELS (0] 0 0
ELS 1,268 1,268
1,268 1,268
2. MMAE HeolME 2] £ 3=
(1) JI=Xk& : KOSPI 200 Xl %=
(2) g3y : 20084 9”& 22Y
(3) 201 120104 9”& 17Y
(4) J1=01 1 2008 99 19
(5) 2IBIIEZD}: 20104 98¢ 15¢
(6) =2vHEIIY : 2008128162, 2009032162, 2009062 162, 2009092 162, 2009 122162, 20100316, 2010062 162
[ Al B]
Sun 3 so1m
% |1 1. A WECENNNSRNE—— 1Y 1.}
DTN S 1 1§
I e |“.
166 —————— 13 [i%a
12.500% 4—————— 128§ .
RETS
LY
e (o m a% pomas
“ 1O, EEN GFETE NN D=
R ELLE PR S 2 1
2125% e -+~ L
=y -
1onp in NEML
3. :
4. (VaR: 999%, 10 ) :




New 2Star HCHY-2

(1) (2 (1-2)

ELS 0 0 0

ELS 327 327

327 327

N
=
0=

&4F HelolE etd| &dE

ok U ESF, SoISA 283

2 120084 09 232

2 20118 09& 21

21 120084 09& 22

|E30F: 20114 092 19¢

ot 20094 03& 182, 2009 09& 17¢

Al [ B8]

T \J

— 1 OB 02

o b S 2

1203 * B80% ‘® BEAED

MR 2T

WP S OiAL F

2]
i
ﬁ;‘ a ' hi B":‘ MEA-TE e
| | m?umﬁ - HENTE
1 H a3 =3 1o IF
| | YR I
- | »
100 120 125 NEFH ¥
3. :
New 2Star HeHY-2
4. (VaR: 99%, 10 ) :
New 25tar Hov-2
New 2Star KEHD-2
1.
(
@ @ (1-2)
ELS 0 0 0
ELS 575 575
575 575
2. IHEAS Hefoie 2| £ x
(1) JIEXAE: SO BEF, Gl0IHYA BEF
(2) Zai @ 2008 09¥ 23
(3) 2101 2011 09 21
(4) D120+ 1 20084 098 22
(5) FZIIEFIH: 20114 098 19¢
(6) S2HEIIY @ 2009 03" 18Y, 2009 09¥ 174, 2010 03 172, 2010 092 162, 2011 03€ 172, 2011 09 19
[ Al [ Bl
s T aE FhN g TeaE
- s T W T
" m=sr
w
* 21.0% — e
L Lt
! Xemy
f R G Pt
il 85 o) B - B4 s '-'-. e s ==
. Nk a3:d
o3 Fhas 4R e 2 A E) R T
3. :
4. (VaR: 99%, 10 )

New 2Star KEHD-2




New 43

1.
( )
@ (2) (1-2)
ELS 0 0 0
ELS 7,911 7,911
7,911 7,911
2. DA S HeoleE 2] &A1 E
(1) JI=Xk&E: KOSPI200 Xl
(2) gy 120084 098 29
(3) 2101 1 2010 09¥ 24
(4) J1E=012 2008 098 262
(5) IEIIEFIt: 20104 098 172
(6) S2tHOtY 2008 128 222, 2009 03 232, 20094 062 232, 20094 092 232, 20094 128 222, 2010 03¥ 232, 2010 06 232
[ Al [ Bl
L 498
27.000% * MME o249 =0 ;S
- 5t
2367 * ZIAE AN 20t at=ar =l
B =T
20, 250% - 18
"
15.875% - I1IsHE .—l L%
13500 > 120E ] W
NERE
1L125% - e
T
6. 750% - M E @ M3 g9 Solels
samana | W ERaEEE S0
3.375% - me n'fg_;“gg" 3% -
100 107 NTHE
3 :
4, (VaR: 99%, 10 ) :
New a
New 2Index KH-26
1.
( )
@ (2) (1-2)
ELS 0 0 0
ELS 9,536 9,536
9,536 9,536
2. IMMAE Heol e 2] &A1 E
(1) JI=Xk&: KOSPI200 XI==, HSCEI Xl 4=
(2) g 120084 098 29
(3) @01 120104 09% 25¢
(4) J1E=012 2008 098 262
(5) ZIZIIESFIt: 20094 098 232
(6) S2tHOtY 2008 01 21, 20094 052 21
[ Al [ Bl
FUE
5 +2o1E
r L
149.68% » A
— 28
7.34% — 44 ¥ " nEnz
s - LR =i ?‘!I]E-E
LIS A0 33 =8 =20
5 3 100 REURINB] aww | meme
8 0 NERS B ur 3%

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



New 2Index KH-27

1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,704 3,704
3,704 3,704
2 MANE AHOIGE 0] 209%
(1) JIZ=Xak : HSCEI XI2=, KOSPI200 Xl 4=
(2) g : 2008 102 06
(3) 201 : 2009 102 05
(4) J1=013 @ 2008 10€ 02
(5) ZIBII=FIt: 20094 09€ 30
(6) S2tHIIY : 20094 01€ 022, 20094 048 02, 2009 07€ 02
[ Al [ Bl
il T ERADZL H= | saog
e w | 12ZM3 AZMH0lte End| |7
HUG A% 01K @IS
=i =BT
15% » gEE
A L]
10% EHE
NEEH
5% . M2
| (——— 4% | @ SRAAEN N= &2
- | AETHOAT =71
I /éiﬂ'ﬂz,éa'i 45t | EEAORIE s 0l STEE
75 80 85 90 [ == ol 2= 3%
R 1= . mES
3. :
New Zindex Kr-27
4, (VaR: 99%, 10 ) :
New 44
1.
( )
(1) 2 (1-2)
ELS 0 0 0
ELS 3,494 3,494
3,494 3,494
2 MANE AHOITE 0] 2%
(1) JIZ=X&k : KOSPI200 Xl 2=
(2) g : 2008 102 06
(3) 201 : 2010 09 30
(4) 21=0123 @ 2008 10€ 02
(5) ZIBII=FIt: 20104 09€ 282
(6) S2t=OIY : 20084 12€ 292 , 2009 03& 302 , 2009 06 292 , 2009 09€ 282 , 20094 128 292 , 20104 03¥ 302, 2010 06€ 29
[ Al [ Bl
. FHE Pt
26.4% » - a2 @ 24 =9 sc
A E} E=E =)
23. 1% * 2inz s=AT
19.8% * + 1802

15.5% * - 1502 [

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

L 3

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 44 217



New 2Star SEPO-1
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 7,412 7,412
7,412 7,412
2 A4E AAOITE 29 295%
(1) JIZ=Xpak: AHET EEZF, POSCO ESF
(2) g : 2008 108 10
(3) 20l 2011 10€ 07
(4) J1=0123 @ 2008 102 09
(5) ZBII=FIt: 20114 10€ 052
(6) S2tHIIY : 20094 04 06,2009 102 06,2010 042 062,2010E 102 06,2011 042 06
[ Al [ Bl
sz
.
a3 _s= aac 2o
£ sEmE kg e R FaE
e
gsas
12 51 ME
2N r— U
7551 T9ME
HERE
170 | 1w
@ 23 =0 SRS
asx ENE 5 R SIS =)
p=a2
B W " azne
3. ;
4, (VaR: 99%, 10 ) :
New 2Star SEPO-1 1,245
New 2Star SEPO-2
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 934 934
934 934
2 A4E AAOITE 299 2955
(1) JIZ=Xak 0 AHETPOSCO
(2) g : 2008 108 22
(3) 20l 2011 108 25¢
(4) J1=013 2008 10€ 21
(5) ZBI=FIH: 20114 10€ 21
(6) S2tHOIY : 20094 04 212, 2009 108 21Y, 2010 04 212, 2010 102 21Y, 2011 042 21
[ Al [ Bl
sz
[}
@33 =0 ams smE
40.Ex » = b,
/ NS o £ S ED
DM O
= No—_—
4158 e S0M S
b o A A— L
- — 15:3%
o - 12ME = =
: ) HETS
16 &% 1288
'y I T -
| - =ot
- o . A4sREns oy 3 sl I’?'EEIE
o] fl% | a= mo
| == 1 P
= 7 5 T
5 20 3 | B A=
3. :
4 (VaR: 99%, 10 ) :




New 48
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 691 691
691 691
2. MHMAE Heole 2| &2 X
(1) JIZ=XHat © KOSPI200 X4
(2) g : 2008 108 27
(3) 201 2010 108 22
(4) J1=013 2008 10€ 24
(5) ZIBII=FIt: 20104 10€ 20
(6) S2tHIIY : 20094 01€ 212, 2009 042 21, 2009 07€ 212, 20094 102 21, 2010 01€ 202, 20104 042 21Y, 2010 07€ 21
[ Al [ 8
soE . oS
42 & == =0
77.3% S ZIZ B=3T
o3 4%, ——— |2
19.5% 4t ISHE ! e
1550, ————— R S ul
JNEN=
11.7% 4 g = .
vl
7.8% $————— 2 @ __-:-.15255 ;ﬂm%gag
T | o
19% 4 ——— T i =% -
T T —
3. :
4. (VaR: 99%, 10 ) :
New 50
1.
(¢
(1) 2 (1-2)
ELS 0 0 0
ELS 1,067 1,067
1,067 1,067
2. IMMASE Hefolde o] &2
(1) JIZ=XHAE: KOSPI200 X4
(2) &8 1 20084 11& 13
(3) 801 20104 11 16
(4) 212012 1 2008H 118 12¢
(5) il’%?li—xj} 20104 11&€ 12¢
(6) S2HEIIY : 2009 028 12, 2009 052 12, 2009 08 12, 2009 118 122, 2010 02& 122, 2010 05€ 122, 20104 08€ 122, 20104 11& 12¢
[ Al [ 8
- =F
= aE 123 = EIpEeR saiE
ST o B S
e GEL S
ot A ———— -ﬂs
P — s —_
W THE p- - =
™ =ua - HET=
£ 3 EN3
e - . ma
L = = - M wzes
3. -
a. (VaR: 99%, 10 )

New 50




New 2Star 1S-7
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 1,040 1,040
1,040 1,040
2. IMEAS Hefolie 2| £ E
(1) JIZXHA : KOSPI200, &S F R
(2) g 2008 118 27
(3) 812 20104 118 302
(4) 2122128 20084 118 262
(5) ZBIIZEFIL: 20104 118 262
(6) Z2+@OIY : 2009 03 262, 2009 07F 242, 2009 118 262, 201041 03 262, 20101 078 26
L Al [ B]
=EE
T I g t4os
ek . L E
s 1EAE e 2%
0% e B =
AEIH
12345 - — EmE
BUETR — A
= weos Tz
3. :
New 2Star Is-7
4. (VaR: 99%, 10 ) :
New 51
1.
(
[0) @ (1-2)
ELS 0 0 0
ELS 266 266
266 266
2. THEAE ANOTE 0] 224 2x
(1) JIEX+A : KOSPI200 Xl
(2) gaiel : 20081 128 11
(3) 201 : 2010 128 092
(4) 21012 @ 2008 12€ 102
(5) Z1ZI1ZE30} : 20104 128 07
[IEAL =420 A S84 [OJEB] EA&8® TR 855K 2510 A
" . Bl
+ . e ES pra
3 5% AW o B BFUE S0
ik #3W
i e RS - R F 1
— [T
(1% -— 12AW . .
T
T
BN -— BN
'} L L
/./:arﬂu-i:.-r:-
TG - EET
] 5 a0 A3
- - b A= |
3. :
4. (VaR: 99%, 10 ) :
New 51




New 2Star 1S-9
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 792 792
792 792
2 MAXE AHOITE D] 2o 2%
(1) JIZ=XAE 0 KOSPI200 KI=, AL AI BESEF
(2) g @ 2008 12€ 17
(3) 201 2010 12€ 20
(4) J1=01 2008 12€ 16Y
(5) ZIBII=FIt: 20104 12€ 162
[ Al [ Bl
Rt ]
3 .
i L L]
e ol
mr - ' [EE ] ] R N
=1k A - A * =t 1 5
AESH
145 —l amm
et mAnEn o)
() . 1T ARAUHAT @70
HENAT Eai s
el A = AN
. ’ & — \ L |
HEFA
3. :
New 2Star I-9
4. (VaR: 99%, 10 ) :
New 2Star 15-9
New 52
1.
(¢
(1) 2 (1-2)
ELS 0] 0 0
ELS 334 334
334 334
2. THMALE Helolde 2| &3
(1) JIZ=XHAE : KOSPI200 XI5
(2) el 20084 128 22
(3) 20| 2011 128 16Y
(4) 21=01=23 @ 20084 128 19
(5) ZIBII=FIF:20114 128 142
[ [ Bl
| ko
= e © 33 =0 = s ]44%
o e————— 1Al HIAZAS Adl =% | |
7.50% | 3043 Eg S e
TR A I |
L -~
=2l S MHs — %
10 755 P -
1650 - 1343 +
It . LU L NERS
1275 - 1543 HEZEET
T00%. |- 122 @33 =0 SAM A 02t
e — 343 H=HNEAS ddl 5t =4
st A Y A2
e I S e |9 A
27— 343 N
1 M= N=Em=
3. :
New 52
4. (VaR: 99%, 10 ) :
New 52




New 2Star POHV-2
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 493 493
493 493
2. MHMAE Heole 2| &2 X
(1) JIZ=X4k: POSCO BEEF, sli=3 25F
(2) g @ 2008 12€ 23
(3) 201 2010 12€ 24
(4) J1=013 @ 2008 12€ 22
(5) ZBII=FI1: 20104 12€ 202
[ Al [ 8]
L=
. LSEAANEN T b=
A=ZFM 25 =7
T2 M= ASI= S DIt FEE
By EiaT
G335 M=
T [
ol R - EEE 1 T
~ = T=
FOTL e b H=F3
= . ; 2584
m s S — % [esmanza =
e =iz S
ZE% o= FAAZEE| o | BAeiDts sownl 2
== sl =20 O 27
r
™ = o 1M HE==%
3. :
4. (VaR: 99%, 10 ) :
New 2Star 1S-10
1.
(
(1) 2 (1-2)
ELS 13,182 0 13,182
ELS 13,182 13,182
13,182 13,182
2. MHMAE HeoliE 2| &2 X
(1) JIZ=XHat : KOSPI200 X%, 6 HX BEF
(2) g @ 2009 01€ 19
(3) 20| 2010 018 18Y
(4) J1=J123 1 2009 01€ 16
(5) ZBII=FIH: 20104 01€ 142
(6) S2tHIIY : 20094 05€ 152, 2009 098 16Y, 2010 01€ 152, 2010 052 14Y, 2010 09€ 162
[ Al [ 8]
+ "B
L]
DEONNNEN % | 4.
i i e NEEE 25 8 | e
b1 AN
M — AW £
T— S LE
(5% - [ |
HESH
7% 1 _ mal
5] — Al - R ANdEH B
=
g oo, [H R
| e T
- 1 L | e - - il NG = AT |
- " mpan ¥
3. :
4. (VaR: 99%, 10 ) :




