84

o 2009-01-30
New 2Star HW-1
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 9,521 9,521
9,521 9,521
2.
(1) =Xt EUX BEF, 22238 BEF
(2) £&d 2006 9€ 20
(3) 2HJ1Y : 2009 9% 14Y
(4) J1E0t2 12006 9 152, 18,192 9| D= A& 2420l EIHRES8 BESF 1 18,9008, X BEE3 : 84,900&)
(5) ZEIBIIEZFI1: 20094 98 10 I Z= K&k IOt
(6) S2HEItY : 20074 38 12Y, 20074 9 12, 20084 3¥ 12, 2008 9¥ 10Y, 20094 3¢ 11
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. :
4. (VaR: 99%, 10 ) :




New 2index KN-7 |

1.
(
@ 2 (1-2)
ELS 0 0
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
* 0
85 % % 1) x (1+15%)
2) x (1-
3. :
New 2Index KN-7 431
4.

(VaR: 99%, 10 ) :



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 2 (1-2)
ELS 0 0
ELS 1,219 1,239
1,219 1,239
2.
(1) JIEXHA - AT 2SF, NIKKEIR25 283
(2) graed 120074 68 4
(3) 211 : 2010 5/ 282
(4) JIZ2H= 1 2007E 58 31 2 JIE XA Bt
(5) A1BIIEFH: 20104 52 262 2t J|EAHA B}
(6) Z2tTILY : 2007 119 272, 20084 52 272, 2008 112 262, 2009 58 272, 20094 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) H = x (1-
3. :
4. (VaR: 99%, 10 ) :




New 2Star NS-1 |

a. (VaR: 99%, 10 )
New 2Star NS-1 374

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) gl 120074 58 21
(3) 2012 : 2010 57 17
(4) J1=0HA 1 2007 57 182 2t DX XA SOt
(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. :




New 2Star NS-3
1.
( )
2 2 (1-2)
ELS 0 15 -15
ELS 5,638 5,638
5,638 5,638
2.
(1) JIZ=XbAE : ST, NIKKEI225 2S5
(2) g 2007 6 4
(3) BHJ1Y 20094 57 29
(4) J1E0421 1 20074 69 12 2 I RHA B0}
(5) A1BIIEFI: 20094 52 272 2t J|ERHA B}
(6) Z2tTIIY : 2007 119 282, 2008 52 28, 20084 112 26
‘ 1 2 A
22.0% 24 30%
16.5% 18
1 10%
11.0% 12 <
5.5% 6
| -20% 22
< 30%
80 8 90 9 |0 -30%
v
1 = x (1+10%)
2) = x (1-
3. :
4. (VaR: 99%, 10 )
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New 2Star NH-1

1.
@ (&) (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 NH-1 1,307




New 2Star POSH-1

New 2Star POSH-1 |
1.
)
@ @ 1-2)
ELS 0 0 0
ELS 23,364 23,364
23,364 23,364
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
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SUR 1
E
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|
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3. :
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New 2Star
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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-2 102
4. (VaR: 99%, 10 )




NH-3

New 2Star
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1 15%

3,623
3,623

(1-2)

2
1
-60%

3,623
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1)

36
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-60%

2)
1)
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24
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New 2Star KELP-1 |
1.
(
@ 2 (1-2)
ELS 0
ELS 5,156 5,345
5,156 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
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70 75 80 85 100 —

D
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3. :

4. (VaR: 99%, 10 ) :
New 2Star KELP-1 415
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New 2Star POSH-2 |
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 12,172 12,172
12,172 12,172
2.
(1) JIZRHAF 1 POSCO, Al8HX| =
(2) gl 120074 7€ 20
(3) 2012 120104 7" 15¢
(4) J1E0tA 1 2007.7. 16, 18, 19(2,4=,8) St B2 [RA0IC HAH]
(5) Z2tHIIY 2008 18 152, 2008 78 152, 2009¢ 12 152, 2009 78 152, 20104 128 152
A
23.25% 30 IZI
O¢——> 27.9%( 9.3%)
18.60% 24
13.95% 18 ————) 18%( 6%)
9.30% 12
4.65% 6 ) )
N 100 > | -20%
A
3.
New 2Star POSH-2 106
4. (VaR: 99%, 10 )
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New 2Star SEKE-2 |
1.
(
@ (&) (1-2)
ELS 0 0
ELS 1,363 1,436
1,363 1,436
2.
(1) JIEXHL : AETT}, B2E
(2) gl 120074 8 2Y
(3) 2101 : 2010 78 29Y
(4) J1=0HA 1 2007 7)€ 3122 EIt
(5) ZZIIFE=It: 20109 78 272 2t D EXHaH B0t
(6) Z2HEWIIY : 2008 12 282, 2008 7 282, 20091 18 23Y, 20094 78 282, 20104 18 26
\ 13 I
40%
31.50% 36 —
26.25% 30
1 21%
21.00% 24 “
15.75% 18
2)3
40%
10.50% 12 o
A
5.25% 6
) 80 85 90 100
3. :
New 2Star SEKE-2
4. (vaR: 99%, 10 )

New 2Star
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New 2Star
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New 2Star SEKE-3
1.
(
@ (&) (1-2)
ELS 0 100 -100
ELS 3,468 3,468
3,468 3,468
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
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3. :
4. (VaR: 99%, 10 )




New 2Star SGHY-1 |
1.
(
0 2 (1-2)
ELS 0 0
ELS 14,460 14,460
14,460 14,460
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 ) :
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New 2Star SGDS-1 |

1) (2 (1-2)
ELS 0 0
ELS 18,584 18,584
18,584 18,584
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e
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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
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24% 24
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(VaR: 99%, 10 ) :

New 2Star SGDS-1 1,457
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24%
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2) 2
50%
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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-2 257
4. (VaR: 99%, 10 )

New 2Star YH-2 478




New 2Star

New 2Star NH-4
1.
@ 2 (1-2)
ELS 0 -5
ELS 26,803 26,803
26,803 26,803
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 1,439
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) JIZRHA: HUAE EEF, AL BEF
(2) gl 120074 8 28Y
(3) 24012 : 2009 8 26Y
(4) J1=JHA 1 2007 08K 27Y DI EXHak Bt
(5) ZBIIEFIL: 2009 08 242 I E XA FIt
(6) Z2+TIIY 1 2008 028 222, 2008 088 222, 20091 028 24
1) 2
50%
24.20% 24 .
18.15% 18 H
15%
12.10% 12 !
50: 60
6.05% 6
80 65 70 75 1100 P s | 5%
3. :
4. (VaR: 99%, 10 ) :



New 2Star IKE-1 |
1.
@ 2 (1-2)
ELS 0 0 0
ELS 8,945 8,945
8,945 8,945
2.
(1) JIZRHA 1 KOSPI200 Kl 8282 B3
(2) g 2007 098 14
(3) 2012 :: 20108 9" 10Y
(4) J1F=HA 1 2007 09 129 2t D[ RHAS| FIt
(5) ZBIIEFI: 2010 9/ 082 2 J|EX4el EI}
(6) Z2tHIIY :2008E 37 072, 20081 9= 092, 2009 3& 09, 2009 98 09, 2010E 3® 09
)3
40%
41.10% 36 o
34.25% 30
- 21%
27.40% 24 .
60; 80‘
20.55% 18 |
13.70% 12
6.85% 6
80 85 90 100
3.
New 2Star IKE-1 519
4.

(VaR: 99%, 10 ) :




New 2Star KIKE-1 |
L
(€] 2 (1-2)
ELS 0 0 0
ELs 36,844 36,844
36,844 36,844
2.
(1) JIZETH6 1 KOSPI200 K% , 81282 D5
(2) 2l 2007 098 192
(3) 2012 2010 092 132
(4) JIZ012 20074 098 142, 172, 182 2 JIZXa Bl HEER
(5) HIZJIZ 0} : 20104 09 082 2t VI ZXI &2 ED}
(6) Z2rEOIY 2008 3R 072!/ 102/ 112, 20088 92 082/ 092/ 102,
2009 3% 092/ 102/ 112, 20094 9 072/ 082/ 092, 20104 38 082/ 092/ 102
1 3
42% 36 40%
% EN
21%
2% 24
60, 80
21% 18
14% 12
7% 6
0 8% 10
3. :
4. (VaR: 99%, 10 ) :
New 2Star HMDM-1 |
L.
@ 2 (1-2)
ELs 0 20 20
ELS 7,843 7,843
7,843 7,843
2.
(N IIZTY: HSZHHY BE= , HUTYI2A 2S5
(2) a2 20074 102 08
(3) 212 1 20094 102 012
(4) JIZJHZ 20074 108 052 24 DI ZRH&r] B0}
(5) 1B 1270} : 20094 09 292 2t I X &t2] FI}
(6) S2HBOIY : 20084 042 022, 2008 092 302, 20094 042 012
1 2
50%
32% 24 N
24% 18 v
Q 2%
16% 12
50 65:
8% 6
122
6 70 75 80 1100 %
3. :
4. (VaR: 99%, 10 )

New 2Star
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New 2Star

POHY-1 814

New 2Star POHY-1
1.
@ (&) (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.
(
@ (&) (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) 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) 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 1,872
4. (VaR: 99%, 10 ) :
New 2Star NS-4 1,617
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) 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
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3.
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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
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PE= £ FUS
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BET?
1% = 1842
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14% s 12412
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3. :
4. (VaR: 99%, 10 ) :



New 2Star SEST-4 |
1.
( = )
2 2 (1-2)
ELS 0 0 0
ELS 2,214 2,214
2,214 2,214
2.
(1) JIE=RHA : ALET} ESF, SKEYUB 255
(2) gl 20074 118 262
(3) BHJ1Y 120104 112 192
(4) J1Z0424 1 20078 11/ 22 2t J| XAt B}
(5) AIBIIZEFIH: 20104 11”172 2t I XA ED}
(6) Z2rH I : 2008 057 192, 20084 112 19, 2009 057 192, 20094 112 18, 2010 057 182
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0.9% 202 ( ] M
22.8% 1643 - ( *
[
- SR =
7.5% . N i @ 39 Jor Fojete
IR 0% OIA ai2Et Aol
— o254 C A=A
0 = %0 A== 1
3. :
New 2Star SEST-4
4. (VaR: 99%, 10 )

New 2Star SEST-4




New 5 |

1.
( = )
@ 2 (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) I 20104 118 29
(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
31 e N 35z 2 aRE Ro|
OI&JL?,
28 195% 27EH == -
25 000E F = H
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New 6 |
1.
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@ 2 (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) D1 : 20094 128 42
(4) 120421 1 20074 128 72 2t J|ZRHAS] Bt
(5) ZZIIEZ0t: 20094 128 22 2t J| ZRHate| Et
(6) Z2rEIIY : 2008 3F 4, 2008 68 3L, 2008 9B 3L, 20081 128 3L, 2009 38 42, 2009 68 3L, 20091 9B 2
[ Al [ Bl
so1g PR =
T @ 24 =01 #UIC
26.00% T 25 E ] 35& =44 al=E Aol
L o g"u:::-
22 % 21N
< 182 -i
19.50% e —l e
Gy, $——————— {52 |
a 6 (]
15.00% 1239
L= JENS
9.75% 5
X"
6.50% ens @24 52 @UolRls
3.05% - ma TmesEgEog || B R OSE N0ISE
Zaze as
100 106 =R *

New 6

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

New 6



New 2ndex KN-11 |

1.
@ 0] (1-2)
ELS 0 0 0
ELS 1,876 1,876
1,876 1,876
2.
(1) JIZ=XH&F : KOSPI200 Xl 4:, NIKKEI225XK| 4=
(2) graed 12007 128 14
(3) 101 20104 128 10
(4) 21Z2HA 1 2007E 128 122 2 JI=XHate B0t
(5) ZIBIIEZIt: 2010 122 082 2t J|EXHake E0t
(6) Z2rEILY : 2008 06 09, 20081 128 092, 2009 06 092, 2009 128 09, 20101 06 092
[ 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 £ %0 100 \
3. :
4. (VaR: 99%, 10 )
New 2Index KN-11 103
New 2Star IKE-2 |
1.
@) ) (1-2)
ELS 0 0 0
ELS 4,821 4,821
4,821 4,821
2.
(1) JIZXH&H - KOSPI200 K|, =28 2S5
(2) g3t 20071 128 14
(3) 9101 : 20101 128 13Y
(4) D1E0424 1 2007 128 122 2t D[R XHArS] B0t
(5) ZZIIEZIH: 2010 128 082 2 I X XA EI}
(6) Z2rEILY : 2008 06" 092, 20081 128 092, 2009 062 092, 2009 128 092, 20101 062 09
[ Al [ Bl
49.2% 36 1) 3
40%
41.0% 30 —
32.8% 24
24.6% 18 «
16.4% 12
2) 3
8.2% 6 2006
80 85 £ 100
3. :
4. (VaR: 99%, 10 )

New 2Star IKE-2 375



New 7 |
1.
( )
@ 2 (1-2)
ELS 0 0 0
ELS 3,010 3,010
3,010 3,010
2.
(1) JIEXH&F : KOSPI200 X4
(2) g 20074 128 27
(3) 821 : 20094 128 242
(4) J1F=0HA 1 2007 128 269 2t D[ ZRHAS| FIt
(5) ZZIIEZ0t: 2009 128 222 2t J|E XA EI}
(6) 2t IIY : 2008 03 212, 2008 062 232, 2008 09 23, 2008 128 22, 20094 03 23Y, 20094 06% 23Y
[ Al [ Bl
0=
§ oS
@ 2 S¢b s
Wax T A2 10% =3l aterst Mol
ogjg T F—— 218 @2= 3T
—— % -
12.8% s — L1204
€5 ¢ A3 J
132% 1283 I ESAES
9 9% s
@ 29 =S¢ FtHolats
6.6% &3 © 40w = 5EFSt B0l Q=
33%x ————=—— = a5
b
00 Hes NERE
3. :
4. (VaR: 99%, 10 ) :
New 2Star HCLS-1 |
1.
( )
@) ) 1-2)
ELS 0 0 0
ELS 24,876 24,876
24,876 24,876
2.
(1) JIEXL: B BEF, ROAY RS
(2) el 2007 122 31
(3) 9101 : 20091 128 24
(4) 2120421 120074 129 282 2 J|EXHAS| BI}
(5) ZIB|IIFEZI}: 20094 128 22 2 J|EXHAO| ZD}
(6) S2r®ILY : 2008 6 252, 2008 128 232, 2009 62 242
[ Al [ Bl
1) 2
1 50%
36% 24 _
27% 18 v
O————Qr 20%
18% 12 :
50; 70:
9% 6
2) 2
50%
> -50%
70 75 80 85 1100 T =
3. :
New 2Star HCLS-1 1,101
a. (VaR: 99%, 10 )

New 2Star HCLS-1

1,462

, 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) JI=XH&E : KOSPI200 Kl &=, &H XA BSF
(2) £&d 12008 01 172
(3) 91 20111 18 142
(4) J1E0t2 12008 1€ 15 2t DI =XHakel S0t
(5) ZIBIIEZFI: 20114 1€ 122 2 DI EXHate BIt
(6) Z2HEOtY @ 20084 7€ 10Y, 20094 12 122, 2009 7€ 102, 2010 1€ 12¢, 20104 78 12¢
[ Al [ Bl
uE
"
Hyd BH mAg =UR
Rl LiE L dify o L]
NG AR =
wA% S s i L | P Ly
m ——e—  [u A3 T ET)
| HNEFa
WP — Al
| B e —
. | B ED AT |
an P ] paiamna| | A0s obd aryE B0 !
| g ' | piae |
7] ] 5 Tine ABEH
3. :
New 2Star IS-5 838
4. (VaR: 99%, 10 ) :
H 1 |
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 1,056 1,056
1,056 1,056
2.
(1) JIZXH&F : HSCEI Xl 4
(2) a4l 20084 018 212
(3) 2101 : 2010 01 152
(4) 2120124 120084 012 182 2 J|EXHAS| B}
(5) IBIIEFIH: 20104 018 132 2 J|=Rkate B0t
(6) Z2rEOLY : 2008 04" 152, 20084 072 152, 2008 102 152, 2009 018 142, 20094 042 152, 2009 072 152, 2009 108 14
[ Al [ Bl
T i
4 2 NT aNo T |
T i R S S0
MR ———— uaE i ER b
gy —————— H
i | |
L ]
Ima T 1.
1 1L
W T T 1mAn / HEES
I — —
TR W am _
IGin ———F—— N | @ 24 Gy S |
= F s i B3 dEE A0l Y=
| - = ¥ -
1M 1w ] | 1
108 3 ABH+
3. :
: 1
4. (VaR: 99%, 10 ) :
: S




New 2Star LPLS-1
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 16,008 16,008
16,008 16,008
2.
(1) JI=XHAH: LGEEALCD BEF, RUAE BESF
(2) £&d 12008 02 01
(3) 2HJ1Y : 2010 01 29
(4) J1E0t2 12008 01 31 2+ DI=Xratel Bt
(5) ZIBIIEZFIH: 20104 018 27 2 J|=XH&te BD}
(6) Z2HE Ot @ 20084 07€ 28Y, 20094 01& 28Y, 2009 07& 28
[ Al Bl
S UR
] fold Bl pEL
i G A BETE A0l
T AN 20 | e oy
s e (L& || +
L b
16, — fE | ]
T
HEFH
BN | — ENE
1 P Tre Ta p—
- e L pae B
PAeEnE L | 5L B BHEEE Sm
T W S gl . Sl 2

w

New 2Star LPLS-1

4. (VaR: 99%, 10 ) :




New 2Star KSO-1 |

1.
(
2 2 (1-2)
ELS 0 0 0
ELS 275 275
275 275
2.
(1) JIZ=Xt4t 0 KOSPI200 XI4, S-Oil BEF
(2) £&d 12008 02 11
(3) 2HJ1Y 2011 02€ 07
(4) J1E0t2 12008 02€ 052 2t DI =XHatel B0t
(5) ZIBIIEZFI: 20114 018 28Y 2 J|=XH&te ED}
(6) Z2HE Ot @ 20084 07€ 31, 2009¢ 02& 022, 2009 07€ 312, 2010 02€ 022, 2010 08€ 02
[ Al [ Bl
+ il (]
1 oA Eo pe G L
i ————— HAN i B Bl HY
EE oY
R A0 i
| e—————— ]
R i M AF
TR ——
1248 i o) H HESA
9% ——a— 127y = | -
™ —_—— g A iR el
| & = m8 sl
— L. = A Bl WISIE M08
o 13 A=A = Oy '
3. :
4. (VaR: 99%, 10 ) :
New 2Star HCLP-1 |
1.
(
@ 2 (1-2)
ELS 0 0 0
ELS 12,314 12,314
12,314 12,314
2.
(1) JI=RtA: SUIX EEF, LGE-YALCD EEF
(2) £a4d 1 2008 02 18
(3) 2101 12010 o2& 122
(4) J1E=0t2 12008 02€ 15 2t J|=XHatel SOt
(5) IBIIEFIH: 20104 028 102 2 JI=Xkate B0t
(6) S2HEOIIY @ 20084 08 12Y, 20094 02& 11, 2009 08 12
[ Al [ Bl
g
+HE FTRCE L |
el W Al I 3 RS Ml
A — i@
‘Il—r =11
N0 -— 124N
o .t
NEFR
1 s (i b z
4 S T ——"
TATMEED s0n Rl BHMH Bp
& M TS MG l1mo AEEN Aasg " | =
3. :
New 2Star HCLP-1 891
a. (VaR: 99%, 10 )

New 2Star HCLP-1 570




New 2Star LGHW-1 |
1.
(
2 2 (1-2)
ELS 0 0 0
ELS 11,637 11,637
11,637 11,637
2.
(1) JI=Xtet: 8t5t BEF LGEL BEF
(2) £&d 12008 02&€ 21
(3) 2HJ1 2010 2¢ 18Y
(4) J1E0t2 12008 2 18Y, 19Y, 202 2 JI=XHAH 019 M=E 2
(5) ZIBIIEFIH: 20104 2&€ 112, 122, 162 2 I =XHah Bt pt=E R
(6) Z2HE Ot : 20084 08€ 08Y, 11, 122/2009E 02€ 11, 12, 132/2009 08€ 112, 122, 13
[ Al [ Bl
! | = —y ]
] e EEH MG
4100 MAD Fr =
i TR e t———— E¥
e %
& LTR ——— . | 3R
& L1} v | 2
[ " | AESH
A { 2 R !:uﬂrl:‘;:l:
% % N @l K el ':-!-q.;.!-.-.i.“ - E :J LERET
-
3.
New 2Star LGHW-1 742
4. (VaR: 99%, 10 ) :
New 2Star LGHW-1 1,219
New 2Star Hohw-1 |
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 4,667 4,667
4,667 4,667
2.
(1) JI=XtA: SOt EEF, 6t5t ESF
(2) £a4d 12008 02 21
(3) 2101 2010 28 182
(4) J1E=0t2 12008 022 18Y, 19Y, 20 2 DI EXtAH BIIQ M=H R
(5) EIBINIEFI: 20104 028 11, 12, 162 2 I =Xt SOt M=E2
(6) S2HEOIY @ 20084 082 08Y, 11, 122/ 2009 02€ 11Y, 12, 132/ 2009 0811, 12Y, 13Y
[ Al [ Bl
-
y+e [@ s 50 sms il
R F MMRR Br B EEEE S
ety
e —r AR
l—.' e
(Eed — 1Ty
- s } -
E — A HEEM
& T W m 1 — &2 an F"‘:I'lEﬂ 1
L [£-1] Ly | ::'L?;’:'Ei . ﬂ;'r. sl Mol
A
3. :
a. (VaR: 99%, 10 )
New 2Star HCHW-. 275




New 2Star KS0-2 |
1.
@ (&) (1-2)
ELS 0 0 0
ELS 968 968
968 968
2.
(1) JIE Xtk : KOSPI200 XI4, S-Oil =S
(2) oY : 20084 028 21
(3) 2H01Y 2011 02 21
(4) JIEJH2 : 20081 02 202 2t J|EXH&HS] S0}
(5) ZIBINIEZFI: 20114 028 16 2 J|=XH&te EIt
(6) SAWOIY : 20081 08 142, 2009 028 172, 20091 088 172, 20108 028 172, 2010 088 172
[ Al [ Bl
+ul L
i &g Em pec | [ S6E
dire. @A ISP S
e T Bi= 5%
T R S— 1 | | L - e
P —
P ————— (A - - AREA
(=}
15,0 S o I
W3] e A
TE e——
&na o B3 EEH SR
or &R R N
. | e
T T T & '
3. :
a. (VaR: 99%, 10 ) :
New D-1 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 639 639
639 639
2.
(1) I = XF&F : KOSPI200 Xl 4=
(2) £34d 1 2008 02€ 262
(3) 291 : 20094 028 242
(4) J1E=0t2 1 2008 02€ 252 2t J| =KAol SOt
(5) HZII=F04 : 20094 028 202 2 I EAHAHS] S0}
2 T el LT T
. FTEE: EnET ST ArEaie paeaml
. L
&
3.
New D-1 163
a. (VaR: 99%, 10 ) :
New 01




New 2Star

KSE-1 186

New D-2 |
1.
@ (&) (1-2)
ELS 0 0 0
ELS 211 211
211 211
2.
(1) JIZ Tk 1 KOSPI200 X4
(2) 23 120084 028 262
(3) 21012 : 20094 028 242
(4) JIZHZ 1 20084 028 252 2t JIEXH4HD] B0
(5) HBOIEFIH : 2009 028 202 2 I EXH4HS| B}
B R
L3
OHE s
HI%
a5
HEwE
By
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) JIZ T 1 KOSPI200 K4, SKOIU X 2S5
(2) 23 1 20084 028 282
(3) 2101 : 20114 028 242
(4) JIZ02 1 20081 028 252, 262, 272 2 I EXH4F FItO| MEHR
(5) HIBOIEFIH: 20111 028 182, 212, 222 2t I Bto| MSTR
(6) 2Ot : 20081 08 182, 192, 202/ 20001 028 182,192,202/ 20091 082 182,192, 20
20101 022 182,192, 222/ 20101 08F 182, 192, 202
L Al [ Bl
Ll
" L ]
| RN L A
s T XA in & e
= %
AR —— i oF § | 4
[ ———— 0k
MrE ———a— Al
FEER ——— ] ] L] Fd NEFN
LI e A F i
L T oo L oraiiis, i a
34 §E At
dirc 1_4- FEIE M0
L 130 W R (L 3 as i 4
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

N

N =
o \J

e u

wW

>
oy

o

o

[22)

Oft

(VaR: 99%, 10 ) :

[Z=XeE D LGER EEF, INI AE BEE=
Feiel 1 2008E 03F 102
Jlg 20104 032 052
|&I+A 20084 03€ 07,102,111 JI =Xt o] M=l
|SI1E=0: 20104 028 262, 038 022, 03¢ 2t Fo&EOl BIHS] M= E P
2HEDFY 1 2008E 09% 012, 022, 032/ 2009E 03€ 022, 03
[ Al [ Bl
I L]
8 ded @9 EEe
0 ' A S R EFME Rl
= o
= ——— RLE ] !
— RLT
1005 1218
. - - .
= LI HAE
i FEL
PHETAND
4 W ™ e |m N /".:’ﬁ -
= 1
New 2Star LEHJ-1

2, 042/ 2009 08 31, 09€ 012, 02

ARSH

B4 BM s |
tre @A HSE M0
g 79




New 2Star IKE-3
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 2,189 2,189
2,189 2,189
2.
(1) JIZ=XtAH : KOSPI200 Xl==, KT&G EEF
(2) ¢34l : 20084 03€ 11
(3) eto1e 120114 03" 09Y
(4) J1E0H 120084 03 10 2t J|EXHAte B
(5) ZIEINIEFIH: 20114 03" 072 2t JIEXtHAQ) b
(6) S2+EIIY : 20084 09€ 052, 2009 032 052, 2009 09€ 07, 2010 03€ 052, 2010 09&€ 07Y
L Al Bl
-'j' . .
G o34 B9 EeT 1 &g
7. 106 EHAN 0L DI s S
HE AT
AL ] ]
*
T] AR — Al | Ew
FivER —_— i L L
HE=N
e B PR T = .
- + B 3a B el
T HETEE| A DISF @R Mol
I — A0 W | dirs i
L
- - - — AFEA
3.
New 2Star IKE-3 161
4. (VaR: 99%, 10 )
New 2Star IKE-3 188




New 2Star KSO-4

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 846 846
846 846
2.
(1) JIZXHAH : KOSPI200 XI4, S-Oil 2E£%
(2) 2@ : 20084 032 18
(3) PPl 2011 03% 16Y
(4) J1Z012 120084 03" 172 2t J|EXHak| E0}
(5) ZIZJIZZ0}: 20114 038 142 2t J|Z XAt E}
(6) Z2HWOIY : 20081 09 11, 2009 032 122, 2009 098 14, 2010E 03 122, 20101 09 14
[ Al [ Bl
44 |
-
am R )
E1d, - T —— N |
i —— MR
3 mi 1] o
¥R p——t— AN AzEN
dw
165 - - 1248
T iy
T —
ama B4 H pagyy
ia id dEE N0
i T 8. @7
{2} 148 Wy T "
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-5 |
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 3,422 3,422
3,422 3,422
2.
(1) JIEXHAH : KOSPI200 Xl 4, HSCEI Xl 4
(2) 2@ : 20084 032 31
(3) BHJ1Y 120104 03 262
(4) J1Z0124 2008 32 282 2t J|E XA EIt
(5) ZIZIIZZ0}: 20104 038 242 2t J|Z XAt E}
(6) Z2HWOIY : 20081 09 242, 20094 03 252, 2009 098 23
[ Al [ Bl
¢ SoEs
o= © 24 o BMG
so% =21 af=ret 2ol
6% * 214 el
B e 1843 1
— T
1e8% 1243
18 (=3
-
9.4% — A8 2EAS
| TF%® g 21 =t sivopis
ssimmam 50 =& ofetet Hol
g mE e e g RS e afad ©
K
3.

New 2Index KH-5

251
4. (VaR: 99%, 10 ) :




New 2Star KSO-5

1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 689 689
689 689
2.
(1) JIZ= R4 - KOSPI200 Kl 4, S-Oil® S3=
(2) 2raiel : 20081 048 01
(3) 21 12011 032 30Y
(4) J1EJ42 1 2008 03 31 2t J|E RO B0t
(5) ZIBINIEZI: 20114 032 28 2 D[ =Xt It
(6) Z21WIIY : 2008 09 252, 20091 03 262, 2009 09 252, 20101 032 262, 2010 098 27
[ Al [ Bl
+2i3 F
3 @ 33 =ob FC FUE
o 0% F ol=t&t &0
el D B A
37.5% 4 EpE . _—
0.0% P 24P [
o ) -
2 uE e———a— a7 a o / A=TH
15.0% TLRE Mm%
7.5% 6= A2 0% ESL
@ 2T =0 F0RIS
F <|El‘—|-’ sF &
o 130 olEao it A
.
3. :
4. (VaR: 99%, 10 ) :
New2Star SEHY-1 |
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 4,365 4,365
4,365 4,365
2.
(1) JIEXtAE: SKOIHK 2S5, 6l0I1YA BSF
(2) 2raiel : 20081 048 03
(3) 21 2010 03 30Y
(4) J1E0421 1 20081 03 31, 48 1, 2 2t J|E XA B0t MEBT
(5) EIBINIEFI: 20104 038 24Y, 252, 262 2t D= Xtat SOt M=EZ
(6) Z21WILY : 20081 9F 232, 242, 252/ 2009 3B 24, 252, 2621/ 2009 9 232, 242, 252
[ Al [ Bl
-
L HUS @© 7 Tar sAs B
BE " 24132 ?; g at=ret A0l
« 1212 .
= a5
1213
- (1
NEE
5% . — 3 -
Lo T [ @ ma mor g
R = — R0k =4 dl=EF Jal
o = m = =g | asae
e ==y d
3. :
New2Star SEHY-1 152

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 1,233
4. (VaR: 99%, 10 ) :
New W-1 |
1.
C = )
@) ) (1-2)
ELS 0 0 0
ELS 37,862 37,862
37,862 37,862
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-1 157



New 2Index KH-9

P =

(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.
(
@) ) 1-2)
ELS 0 0 0
ELS 1,357 1,357
1,357 1,357
2.
(1) DI ERHA : HEWT BEF, SKEYB 22X
(2) el 120081 048" 15
(3) 201 20114 048 13Y
(4) 2120t 1 2008 047 142 2t DI XA Bt
(5) AZIIEZFIL: 2011 042 112 2 DI ERHALS Bt
(6) Z2HEIIY 1 2008E 10" 092, 2009 042 092, 2009 10” 09, 2010 048 092, 20104 102 11
[ Al [ Bl
a2 .
r & 35 =OF AU FUS
ol SR s M
AT
3005 4 MR 7
.—' >
31.90% e AR [
3 L -—— A
o "’/ FE=S
L 1208 _m%
Fi- 3
e AT pnee e EED
& AT ok Mok
pL o 130 2N==M 0% =M ol=!st 2101
L
.
3. :
4. (VaR: 99%, 10 )
New2Star SEST-5 109
New2Star POHV-1 |
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 22,788 22,788
22,788 22,788
2.
(1) JIZ XA : POSCO EEF, HUE3Y 2S5
(2) g 120084 048 17
(3) 2H1Y 120104 048 13
(4) J1F0HA 1 2008 04 142 /152 /16Y
(5) ZIZIIEFIE: 2010 042 072 /08 / 09
(6) Z2tHIIY : 2008 10" 072 / 082 / 09Y, 20091 04® 072 / 08 / 09, 2009 10/ 07 / 08 / 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 1,713

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) 81 : 2010 04 162
(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
A% - 20A8 Sttt a1 ol
) T
24.3% 18A3 i
16.2% . 123 . .
ANERS
8.1% — [iv, -] o e
| E=
] am
.
L T
3.
New 2Index KH-10 671
4. (VaR: 99%, 10 ) :
H 4 |
1.
( )
@ (&) (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) J1=0HA 2008 048 25Y
(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 ¥ ap= / i ESES
a6z 9 i 6N ! Ve
@& 23 Fer oSt s
3% ”—r; e * uisimmem=m | 50% =0 aferer =0l P
f=] 2%
100 108 HR 2 -
3.
H 4 391
4. (vaR: 99%, 10 )

H 4



New 2Index KH-11

1.
[ )
@ (2 (1-2)
ELS 0 0 0
ELS 9,345 9,345
9,345 9,345
2.
(1) JIZ=XH4+ © KOSPI200X 4=, HSCEIXI 4
(2) 2@ 1 20084 04 28Y
(3) 2H1Y 12010 048 22
(4) JIZ=IHAH : 2008 042 252
(5) ZZIIEZI: 20104 048 20
(6) B2HEIIY : 20084 108 202, 20091 042 202, 2009 102 20
[ Al [ Bl
T
(a0is ® 2\ =ob B
1N.6% - 2N 2'03 ::1'2_} al=rs& =l
HE AT
237%  * 188 .
; ; ’r—C 3La%
15.8% | 1278
SI as
r.m - ——— &a3 INETAIA
| = | @ 2a =eor srvots
=aFECZ S50% =i d=at =al
& TS 8 e . MRS | gk g T
!
3. :
4. (VaR: 99%, 10 ) :
New 21 |
1.
( : )
@ 2 (1-2)
ELS 0 0 0
ELS 6,901 6,901
6,901 6,901
2.
(1) JIZ X+ : KOSPI 200K 4
(2) &g 20084 48 28Y
(3) Bl 120104 48 23
(4) J1Z=0t= 1 2008 48 25Y
(5) 21 ZIIZEZIL 1 2010 048 21
(6) B2HHIIY : 2008 078 222, 20081 10¥ 222, 2009 018 212, 20094 04 222, 20094 078 222, 2009 10¥ 212, 20104 018 20
[ Al [ Bl
porz
sois
2z 1 a2 @ 213 =L s
N N A0z =9l alR2E 0|
21.95% 9 2182 rigery “
s Y 1543
155z % > A —
12.20% 1242 I
[
a15% o E] / A=R
6.10x% [:5, £ -40%
) S A— @ 214 =01 BUdas
s a2 / IS 40% = oIt Jol 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) JIZXta: KOSPI 200XI 4, HSCEI Xl
(2) £34 1 2008 048 292
(3) 2HJ1Y 120104 048 23Y
(4) J1E=0t=2 1 2008 48 252
(5) ZZIIEZIt: 20104 048 21
(6) S2HEOIIY @ 20084 108 22Y, 2009¢ 048 22, 2009 10€ 21
[ Al [ Bl
p ==OIE
@ PRSP FHHE
NE-TES] 50% Fab a=tEt F0|
bt LT
%, & 2443 = =T .
% 1ang — sz
16% 1243 ET) oS
PIE2ES
8% - o s
&3 ~ @ 29 =0t FHolal=
2 o 50% =il s 2o
IS e G TR RO
&= m 7= 8 ;o PR g
3.
New 2Index KH-12 612
4. (VaR: 99%, 10 )
New 2Index KH-12 331
New2Star HVLS-1 |
1.
( = )
@ (&) (1-2)
ELS 0 0 0
ELS 23,904 23,904
23,904 23,904
2.
() JI=Xt: SHESY BSF, RUAE BEF
(2) el : 2008 048 30
(3) 2HJ1Y : 2010 048 23
(4) JIZ2H= 1 2008 04& 25, 28, 29
(5) ZEIBIIEZFI1: 20104 4819 &, 20, 21
(6) S2HEIIY 122008 10" 20,212,222, 20091 048 202,214,222, 20094 108 192,202 ,21Y
[ Al [ Bl
+ LOIE
TR @ 29 =oF Ave
- 50% =4 of=2ta
39, 2043 mh;_g— o 0|
% . 1843 H
| 0 U
6% 1242
’ E =)
MEFEM
a% -— iy, - =T
L TR T 2a ot smois
ESp iy =t =1 0% =4 al=rEr =ol
AN A% ol "D
& M B 8B 100 N==R fe = . o3
3. :
New2Star HVLS-1 1,183
4. (VaR: 99%, 10 )

New2Star HVLS-1

2,312



New 22

1.
C = )
@) ) 1-2)
ELS 0 0 0
ELS 4,011 4,011
4,011 4,011
2.
(1) JIZ=XH&H : KOSPI 200K 4=
(2) el 12008 058 06
(3) 2t : 2010 042 30
(4) 2122t 1 2008E 057 02
(5) EBZIIEZFIt: 20108 048 28Y
(6) Z2HEIIY 12008 078 302, 2008 102 292, 20091 018 28, 2009 048 282, 20094 072 292, 2009 10® 28, 2010 018 282
[ Al B]
L A0ls
=02 © 2E ZC B e
=t GrrEr Jol
22 (0 '—T_ 24853 gt= a2
1995 ¢ 2im=a
1650 1iA=3
13.75% -
11.00% 1243 TN =A==
825%
5500 @ 23 =¢b §tolal=
10% =4 at2tat Fol 2=
2 5y p—————————— no
as
1oz 187 AZAE
3.
New 22
4. (VaR: 99%, 10 )
New 22
H
1.
( = )
@ (&) (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) 212t 1 : 2008 058 02
(5) 2ZIIEFI: 20104 048 28Y
(6) Z2tHIIY : 2008 077 302 , 2008 10” 292, 2009 018 232, 20094 04 282, 2009 078 29,
[ Al B]
o=
4
@ 2= ZJot B e | f xam
3000 ¢ 2182 50% Eb §I=EE =0l
26_75% P e 21 = e -
22 50T 182 .—'E e
18.75% 1582
15.00% '+ 1282 = .
1y ———— gqa / A=m
TS50 T &A3 -H%
P @ 23 F¢t sttholal =
375% ’—T— a3 e =Y 50% =4t sl=tEt Rol gl=
TR T / 2T as
HENS o
3. :
z 5
4. (vaR: 99%, 10 )
H 5 165

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) ga4el 2008 052 13
(3) 2012 : 20104 052 07
(4) J1E0H2 : 2008 052 09
(5) EZIIEZFIt: 20108 052 04Y
(6) Z2tHIIY : 2008 08 062, 2008 118 052, 2009 02 042, 2009 058 062, 2009 08F 052, 2009 1128 042, 2010 027 04
[ Al [ Bl
y SO1= 4 0=
20.600% s Bl @ 2E ZoF EUe
10% =N arEkst 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 ) :
H 6
1.
( = )
@ 2 (1-2)
ELS 0 0 0
ELS 5,244 5,244
5,244 5,244
2.
(1) JI1Z= Rt} 1 HSCEI Xl
(2) gl 120084 052 13Y
(3) 2012 : 2010 052 07
(4) J1=0HA 2008 058 09Y
(5) ZBIIEZFIH: 2010 058 042
(6) Z2rH LY : 2008 08 062, 2008 112 052, 20091 022 042, 2009 058 062, 2009 08 052, 2009 112 042, 2010 02F 04
[ Al [ Bl
o=
f f&oig
@ 29 =o RIS S0% -
326002 S+ 2142 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%
= of=# Hol Q= HST
log 1o ANZAE- |
3.
H 6 281
4. (vaR: 99%, 10 )
H 6 216



New 2Index KH-13
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 6,823 6,823
6,823 6,823
2.
(1) JIZXH&F : KOSPI200XI 4=, HSCEI XI4
(2) 2riel : 20081 058 13
(3) 21 2010 058 07
(4) J1E421 20081 052 09
(5) EZIIEZFIt: 20108 052 04Y
(6) Z2rWILY : 2008 112 052, 2009 052 062, 20094 118 042
[ Al [ Bl
T
pHUZ @ 7 Zer s T
0% * 2413 50% 358 SiE &l
o= A
a5 = 1842 i
‘ i — 2%
EX 1¥2 £l
= k'3
NZAL
E5% - ——— 543 .
.........-...-.:ﬁ._. @ 24 =9 FRU0ICH:
I T
azss - A= AT
TEESE N g g
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-14
1.
(
@ (&) (1-2)
ELS 0 0 0
ELS 2,239 2,239
2,239 2,239
2.
(1) JIZXH&F : KOSPI200XI 4=, HSCEI K|
(2) g 120084 058 19Y
(3) 812 : 20104 058 142
(4) J1=0HA 2008 052 16Y
(5) ZZIIFE=It: 20104 052 12
(6) B2 WIIY 1 20084 112 122, 2009 052 13, 20091 112 11
[ Al [ Bl
EEIE
s g OIS
S 22 =i e
=as
1545% 3
— mew
10.30%
£ 1 =
p =
5.15% — _ -
e - | = @ z2a sorsrroas
g S DR e
& |MES 10 g
3. :
New 2Index KH-14
a. (VaR: 99%, 10 )

New 2Index KH-14 135




New 24

, 2010 02& 102

1.
(
@) ) 1-2)
ELS 0 0 0
ELS 2,582 2,582
2,582 2,582
2.
(1) J1ZRHAF 1 KOSPI200XI 2=
(2) el 12008 058 19
(3) 2t : 2010 05& 14
(4) 212t 1 2008 05€ 162
(5) EZIIEFIt: 20104 05€ 12¢
(6) Z2HEIIY 12008 08" 122, 2008 118 122, 20091 028 11, 2009 058 132, 2009 08 12,2009 118 112, 20104 028 10
[ Al [ Bl
r FOUE g OI=
20,600 2483 @ 2
10T =
18.055% 2143 ot A
5. 450% i3
12.875% 1583
- -
T0.300% 1243 TR
T IS5 sA3
11 =oF SHHOIoPT
5.150% (5 L] P fon Sk SOl B
Z575% T I B
e NEAE
3.
New 24 159
4. (VaR: 99%, 10 )
New 24 207
H 7
1.
(
@ 2 (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
=
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.
H 7 121
4. (vaR: 99%, 10 )
H 7 123



New W-2

1.
@ 2 (1-2)
ELS 0 10 -10
ELS 28,525 28,525
28,525 28,525
2.
(1) J1ZXHAH 1 KOSPI200 XI2=
(2) gl 12008 058 20
(3) 2HJ1Y 120094 052 18Y
(4) 2122t 1 2008E 057 192
(5) EBIIEZFIt 1 2009 058 14Y
G = (%)
- by
o NE AENTEES
3.

New w-2

4. (VaR: 99%, 10 ) :




New 2Star POSE-2
1.
(
@) ) 1-2)
ELS 0 0 0
ELS 15,682 15,682
15,682 15,682
2.
(1) JIZ=R4E: SKOILKI 2S5, POSCO 2 E3
(2) &Y : 20084 052 23Y
(3) 21 2010 052 19
(4) 12421 1 20081 058 202, 212, 222
(5) EZIIEFIt: 20108 052 13Y, 14, 17
(6) B2 WILY : 2008 11 13, 14, 172 / 20091 052 13, 14, 152 / 20091 112 132, 162, 17
[ Al [ Bl
LS o
=
A 2403 @ 23 SO Frs
0% =& e =o|
frome=
FHEE G (A
! — %
T0I0% — a8
s =
NETR
&9Th . L il P, F: ]
[ @ =2 =or sl
o A=
e d
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-15
1.
(
@ (2 (1-2)
ELS 0 0 0
ELS 5,853 5,853
5,853 5,853
2. IMHAE HeolE 2| &3 x
(1) JIZXH&F © KOSPI200KI 4 , HSCEI X4
(2) £8d 120084 052 26
(3) 2171 : 20114 059 20
(4) J1=0HA 2008 058 23Y
(5) HZIIEZ0: 20111 059 182
(6) Z2HWIIY 1 2008 112 192, 20091 058 20, 20091 112 182, 20104 052 18, 2010 112 18Y
[ Al [ Bl
sz
o 368 @ 34 Zor shaw TS
a SOL Fal oL Mol
=AY
I5% = 33042
8% -——— orj}a — o
21% D e ———"_ ¥, ] = =
FIE=TES
A% -— i1zma )
A ] == @ 23 S0 Stoloke
™% — 1 A3 ALsTE0= 50% Eut aI=rEr ol
azea | U% ) oo
3
= 80 we
3. :
4. (VaR: 99%, 10 ) :



H 8
1.
C = )
1) (2) (1-2)
ELS 0 0 0
ELS 6,302 6,302
6,302 6,302
2. DHMAE JHeHOIHE )] & E
(1) JIZ=XHAE : HSCEI X%
(2) ga4el 2008 052 26
(3) 2HJ1Y 120104 058 20
(4) J1E=0H2 : 2008 052 23
(5) EZIIE3FIt: 20104 052 18Y
(6) Z2tHIIY : 2008 08 202, 2008 118 192, 2009 02% 182, 2009 057 202, 2009 08% 192, 2009 118 182, 2010 02& 18
[ Al [ B]
oI
1 k ¢ol.§
@ 2'F T B Son
32% 24743 =3 ol=245t Mol gi= AP
o8% 213 H
24% 18R - 1%
20% 152
162 1272 -
b E=
12% ¥ gm=
%
& L2 @AT =9 FU0RIS S0
4% ma S| 2k oEt Mol o= AT
oo 1os pIE P i
3. :
: :
4. (vaR: 99%, 10 )
H 8 271
New Ww-3
1.
( = )
(1) @) (1-2)
ELS 0 0 0
ELS 19,564 19,564
19,564 19,564
2. DHMAE JHHOIHE )] 22X
(1) JIZ=RHAF © KOSPI200K| 2
(2) £8i 120084 062 02
(3) 2HJ1Y 1 20094 058 29Y
(4) J1=0HA 2008 052 30Y
(5) EBZIIE3IF: 2009 058 27
ALAE ()
EE T
-
= W NEAISEE
3.
4. (VaR: 99%, 10 ) :



1.
( : )
@ (&) @1-2)
ELS 0 0 0
ELS 11,761 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% 1M
24% TalE - %
20% 15
16% T 12 = o
f — =N+
12% k=
o . %
i o= d @23 =01 SRS S0%
% “—r_ sHs /‘ TaatrEm= 3t ofclst Ho| U= BT
BIsA
oo Lo% pIEF RS .
3. :
H °
4. (VaR: 99%, 10 ) :
: N —
New 2Star KSO-6
1.
( = )
1) (2) (1-2)
ELS 0 0 0
ELS 1,462 1,462
1,462 1,462
2. IMHAE HeolE 2| &3 x
(1) JIZ X4 © KOSPI200KI % , S-0il 2EF
(2) & : 20084 069 02
(3) 201 120114 058 27Y
(4) 122424 : 20081 058 30
(5) EBIIEFIt: 20118 058 25Y
(6) Z2HEIIY : 2008 112 26,2009 052 27,2009 118 2522010 052 262,2010E 118 252
[ Al [ 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
LT e g @ AT = FHORLS
0% =3 alas Rol
o= mo
100 P E=S | .

3. :
New 2Star ko[ 24

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



(VaR: 99%, 10 ) :
mis2[  558]

New 2Star

New 2Star SEHY-2
1.
[ )
1) 2 (1-2)
ELS 0 0 0
ELS 20,201 20,201
20,201 20,201
2. IMYAE HOME 2] £+ X
(1) JIZXtaE: BIOIYA BSF, SK UK 2SF
(2) el : 20084 68 04
(3) 2HJ1 : 2010 59 28Y
(4) 212t 12008 58 30, 68 022, 6& 03
(5) ZIBIIEFIH: 20104 058 24,25,26Y
(6) S2HEIIY : 2008 118 24,25,262 / 2009 58 25,26,272 / 2009 11& 23,24,252
[ Al [ Bl
. SO
+E @z =o g
Yo T 402 S0% =4 al=E X
. g=ng
P 1542 P
; - 322%
1716 A2
=1
S5 - —— AP
S WBE W hw / .
3. :
4. (VaR: 99%, 10 ) :
New 2Star SEHY-2 1,287
New 2Star HVLS-2
1.
( )
1) 2 (1-2)
ELS 0 0 0
ELS 4,621 4,621
4,621 4,621
2. IMEAE HeOME 2] £+ X
(N JI=XA: SEUHE3Y 2EF, RULE BEF
(2) ereed 12008 068 03
(3) BHJ1Y : 2010 05€ 28Y
(4) 212t 12008 05& 30, 2008 062 02Y
(5) ZEIBIIEZFI1: 20104 058 25, 2010 058 26
(6) S2HEIIY 12008 08F 262, 2008 082 272/2008% 118 252, 20084 118 262/2009 028 24, 2009 02& 252/ 2009 057 262, 2009
2009 08" 252, 2009 08& 262/2009E 118 24, 20094 11& 252/2010H 028 23, 2010E 028 242/2010H 05 25Y, 20104 C
[ Al [ Bl
s
“ @ 27 =9 oS i
Zm e 2018 0%, =4 skt Mol
O o
2058 S S4B e -
IR S =— 198 (-"’—Z IEVa
ok —e— I5A3
110y b 17
5k —F— oS
70% o  oNZ
i5% S——————a— 38
= oo 1@ gz
3.
New 2Star HVLS-2 187
4.



H

10

New 2Iindex KH-16
1.
C = )
[€D) (2) (1-2)
ELS 0 0 0
ELS 4,418 4,418
4,418 4,418
2. DHMAE JHHOIHE e 22X
(1) JIZRHAH: KOSPI200 XI<, HSCEI Xl %
(2) £gid 12008 062 09Y
(3) 2012 : 2010 062 04
(4) J1=HA 2008 06" 05Y
(5) 21Z01FF0t: 20104 062 01
(6) Z2rEIIY 20084 122 022, 2009 067 022, 20094 122 02
[ Al [ Bl
o8 . o=
t @ 2'F =O Fc
oN A%, * 28, b 50% E=0 oI=2E 20|
ot e
CE S 1823 i
r— 24.4%
122% 2R3
m =
pE= 23
&1% - 6nz
e e __E_'* & AF =0 sHEItHS
AlSsEI=ETIE e 50% = wW=E &0l
Az b Q- ne
s g
3. :
New 2 w10 [T ]
4. (VaR: 99%, 10 ) :
New 2Index KH-16 319
H 10
1.
C = )
[€D) (2) (1-2)
ELS 0 30 -30
ELS 6,161 6,161
6,161 6,161
2. DHMAE JHHOIE e 223X
(1) JIZRHAH: HSCEI XI2=
(2) £gi 120084 062 09Y
(3) 2012 : 2010 062 04
(4) J1E 042 1 2008 062 052
(5) 21ZI1FF0t: 20104 06€ 01
(6) Z2rH LY : 2008 09 022, 2008 127 022, 2009 03 022, 2009 067 022, 2009 098 022, 2009 128 022, 2010 03 02
[ Al [ Bl
01
.
ZME T+ M@ © 23 = ame som | | o
F o = ML HCe
25 N 4 oitst Hol gi= AT
24.30% 1842 — 1w
2025% 1542
-——
16: 20 1248 = -
—
121 ¥ ¢ g2 A=A
810 & — [:5] i o
- 2 DAT T FUORIE WX
£.05E ll—ri oS /’ Taperans = oISt Fg| 2= AT
) azsa
3
e A=RE
3. :
H 10 347
4. (vaR: 99%, 10 )



New 2Iindex KH-17
1.
(
(D] 2 (1-2)
ELS 0 0 0
ELS 2,937 2,937
2,937 2,937
2. IMYAE HeHOOE 2] &ARX
(1) JIZXtak: KOSPI200 XI4=, HSCEI Xl
(2) eraed 12008 068 11
(3) 2tJ1e 20104 06€ 08Y
(4) 21014 20084 068 10
(5) ZIBIIEFIH: 20104 068 04
(6) S2HEItY 2008 098 04, 2009 128 042, 2008 038 042, 2009 06€ 042, 2009 09€ 04, 2009 128 04
[ Al [ Bl
3
6.00% P2y @2u = FY e =y
50% =4 af2tE Hal
23.05%, 21z -1
28.50% ez
25.75% Az *— A
o000 - ——— 123
i =
14.25% — OB Jl_az_ #
o.50% -—1 G6AZ
o | s o % [ e =ot sglete
MEEENE | 50% 4 Gi=tel &0
3 3 = = ™ o f== =] p i o
r
3.
New 2Index KH-17 168
4. (VaR: 99%, 10 ) :
New 2index k-17[ 234]
New 2Star HVLS-3
1.
(
(D] 2 (1-2)
ELS 0 0 0
ELS 1,131 1,131
1,131 1,131
2. IMYAE HeHOIOE 2] &ARX
(1) JI=THeH: ROAE BEF, SUHE2Y 285
(2) ereed 12008 068 13
(3) 2tJ1 20104 06€ 10
(4) 212012 120084 06 11 /12
(5) ZIBIIEFIH: 20104 068 072 / 08
(6) S2HEItY 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

[ Al

40
.

25,000% '——T— s =

21 BH% ——— . g

18/M0L [ *— 1842

1565t = *— 1584Z

12500t * 1202

2IHT & 27 1 ]

G250% * 37,10

RNHL S >
= oo M5 gzxg)

[ Bl

@ 2% = sAS [ olg
=0t o= Hol
gz 29
b -
— G

3. :
New 2Star miss[ 49]

4, (VaR: 99%, 10 )

New 2Star

mss[ g

e |
@ 2% T S0l
0% it ol=HE 2ol
o e

, 2010 03& 04



New 2Iindex KH-18
1.
[ )
1) 2 (1-2)
ELS 0 0 0
ELS 3,648 3,648
3,648 3,648
2. DHMAE HelolE 2] &3
(1) JIZXtaE: KOSPI200XI 4=, HSCEI Xl
(2) el : 20084 68 16
(3) 2HJ1Y 2011 06 10
(4) 212t 120084 68 13
(5) EIBIIEZF01: 20114 068 08Y
(6) Z2tTILY : 2008 128 102, 2009 062 102, 2009 128 092, 20104 06" 092, 20104 127 08
[ Al [ Bl
sos
@ 33 =0l puc Folm
6 575 &R 50% Z# oi=et Aol =
geAL
38 TN - oM
T 0% -— omam — oy
23.75% — e 1EMR = =
HER+
15 508 -— 1ZN3m . J—
N S @ 33 0 ol
) saiaEaa 50% Eal ol Rol
7T — & e | =% | gl
L
= b B ™ s
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-18
H 11
1.
( = )
1) (2 (1-2)
ELS 0 0 0
ELS 6,885 6,885
6,885 6,885

o
=
0z
0z
il

HeHOIMHE .| &ARE
: HSCEI XI==

120084 6 162
12010 06 11
120084 6 132

Jb 12010 06& 092

b

o
0 >
A [

P
1S OM MY 02 B

08 M e
Y

|
N

ne 4

O

[ Al [

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

288k

24 150%

20670%
wes0s T

- -
Z235% 4

gooon

1 15% “—H

JNEN

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

B]

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

—

B
i

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

e

ANER=

-

@23 S0 Stejels 50

it ol Mol = BT




New 25

1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 5,495 5,495
5,495 5,495
2. DHYAE JeHol 2 BH)| &3 X
(1) JIZRHAH 1 KOSPI200K| %
(2) 8 120084 68 162
(3) 2H1 1 20104 06 11
(4) 210t 1 20084 62 132
(5) 2ZIIEZFI: 20104 062 09
(6) Z2tHItY : 2008 097 102, 20081 128 102, 2009 037 10, 2009 062 102, 2009 098 092!, 20091 128 09, 2010 03 10
[ Al [ Bl
oz

i

1
J
L]

27001 ¢ 4$_ 2403

Tam §———F—— z21A=3

1Geox ¢ 1843

IEmL Yy = 543

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

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

E-2

2T T ————— I3

IO 107 A=

4 (VaR: 99%, 10 ) :
New s [ 344
New w-4
1.
( : )
(@] (2) (1-2)
ELS 0] 0 0
ELS 16,997 16,997
16,997 16,997

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 w-4



New 2Star HVSO-1

1.
C = )
(1) D) (1-2)
ELS 0 10 -10
ELS 4,764 4,764
4,764 4,764
2 HAAE HHTE 0] &%
() JIEXM: HHEZY PEX, S0/l HEF
(2) eraed 12008 068 18Y
(3) 2712 120114 062 162
(4) 210t 1 20084 68 172
(5) 21 ZIIZEZI1 1 2011 06 14
(6) S2EOIY : 20081 122 122, 2009 068 122, 20091 1228 1421, 2010 062 142, 20104 128 142!
[ Al [ Bl
SO= K
e © 3a zo pus | | HUB
« ImA3 20% =4 o=ta 2ol
aa50% AT
—_ 1%
200% $———————— 2478
21.75% $——— (8RR
=0 piig
11.50% ¢—-——— 243 TE%EE—?I——? EE=2 )
@ RI =0t EolRIS
. -—_—
f.2u% enz 20% = of2ia Mol
I
100 A=TTH ]
3. :
— O
4. (VaR: 99%, 10 ) :
New 2Star HVSO-1 179
New 2Star GSLC-1
1.
( = )
(1) @) (1-2)
ELS 0 0 0
ELS 1,439 1.439
1,439 1,439
2 DHAATE HANTE 0Dl 2975
(1) JIEX4: LGBIE HEX, GSAL HEZ
(2) e : 2008062192
(3) 2H1Y 1201006815
(4) J1Z 1 2008062 162, 2008062172 L 2008062182 I EXHAIS] ZI19 MS B
(5) ZIZJIZEZ0}: 20102062092, 2010106102 U 2010H06§11°' INEXAO EIHO| A2ER
(6) LY @ 20081128092 ,200814 128 10,2008 128 112/2009 062092, 2009062 102,2009 1406 112/2009 122092, 2009 122102 ,20C
[ Al [ Bl
yFUE g O|=
% e @ 27 =0 guc
50% 4 al<fst A0]
ey
33% L e
._‘— 45%
2% Zhz
so o=
n . HE pE=ST
e | B o a3 mor s
fzmra v | BOR E b=t o)
7 Pyl
EWE R m gy aaes | o A
3. :
— ssca[ 8]
4. (VaR: 99%, 10 ) :

New 2Star GSLC-1 184



1.
C = )
(1) 2 (1-2)
ELS 0 0 0
ELS 5,498 5.498
5,498 5,498
2. TAAE HAHOITE o] 22 2%
(1) JIEXHA © HSCEI X%
(2) el : 20084 68 23
(3) 21 : 20104 68 18Y
(4) J1F424 2008 68 20Y
(5) ZZIIZEXI4: 20104 62 162
(6) Z2HBOIY : 2008 9B 172, 20081 128 172 , 2009 38 172 20094 68 17, 20094 98 162 20091 128 16, 2010\ 38 17Y
[ Al [ Bl
Lo=
f sous
@ 23 =0 #MS 50x
—_—
S3M00% 9 N3 =3 aletat Mol 2= AT
29zmn $——+—— 21%a ;
25,050% 1943 — 1%
20 875% 1583
oo " 1213 - *
) AR
1Z55% ¥ a3
. —
8350z ¢ = Qo' =0 gIE SoL
115% "—T— ma 1 =t sitet Hol Q= B9
oo los AEA:
3 :
4 (VaR: 99%, 10 ) :
H 12 297
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) 28 : 20081 068 25
(3) PHJ1Y 120114 06 23
(4) J1EJ12 20081 06 24
(5) EBIIEFI: 2011 068 21
(6) Z2HEIIY 1 20081 128 192, 20091 062 192, 20091 128 212, 2010H 06 21, 20101 128 21
[ Al [ Bl
Loz
.
. .
aasow T AR @ 3 = mme | | FOE
- 3l alal =
36,75 S— O é.m:ﬂ af= = 2al
ner =w
29 got. P RN '
—ii 2%
21.TRE ——————— TR
M50 s oy
__ =m m e
[ ———— Tﬂﬁ!ﬁ:ﬁ‘kv AEE
© 33 S FtolIs
20m = al=tE =o|
100 pIE=5 | U T
¥
3. :
New 2Star HVSO-3
4. (VaR: 99%, 10 ) :

New 2Star HVSO-3



New 2Star SELP-1
1.
(
[€D) (2) (1-2)
ELS 0 0 0
ELS 26,048 26,048
26,048 26,048
2. IMEAE HOME 2] & '—T‘.’.E
(1) JIERHA : LGLIAZYI0l BEF, SKOIUX 2EF
(2) £8id 120084 068 27
(3) 2012 : 2010 062 23
(4) J1E0HZ 12008 06 242 /252 /262 J|EJHA 2H A0 J|Z A& 24210 BIt M=EHZP
(5) EIBIIEZFI: 20104 06 17 /18 /2 o UUI“‘JF"'OI PIENSS ’—.’—.‘9\ ot dt=ERP
(6) %agjw 12008 122 172 /182 / 19, 20094 067 172 / 182 / 19, 20091 122 172 /18 /21
[ Al [ B]
U=  poIS
2 ZOF E
a0 € 243 o ENLESS
o e
L 1313
— I A%
15.70% | 1213
: E =
e |
7.05% — A3
e 1 TEE @ o =vt orop
L= — 50z =4 a=tat Sqol
. n == oA
-] i o ==y *
3. :
New 2Star SELP-1 1,735
4. (VaR: 99%, 10 ) :
New 2Star SELP-1 3,078
New 26
1.
(
Q) 2 (1-2)
ELS 0 0 0
ELS 11,279 11,279
11,279 11,279

IS HHOITHE et &AFR X

o
=
0z
0
il

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

el 12008 09& 242, 20084 122 232, 20094 03F 242, 20094 06 242!, 2009 09& 232, 20094 12& 222, 2010 03& 24

[ Bl
—ols
@ 27 =0t gms
0% =0 o E 1
f AT
+
— Y
oI
=A==
%
& 2% o sHNOI2lS
TR sierESS a0x £ si=rel Zo| 2=
s as

793

884




New 2Star HVSO-2

1.
C = )
@ 2 (1-2)
ELS 0 0 0
ELS 4,294 4,294
4,294 4,294
2. MMAAE HHNOIE 2] 2232 %
(1) JIEXH: BHUEBY BEF, S-0il 2EX
(2) gl 120084 078 01
(3) I : 20114 069 29
(4) J1=0HA 2008 06€ 30Y
(5) ZIBIIEZ0IL: 20114 062 272
(6) S2HEIIY 2008 128 242, 2009 06& 252, 2009 12& 242, 2010 06€ 252, 2010 128 27
[ Al [ Bl
ES-TES
+
a3s0 T oM@ @ 33 3¢ gus | | FUE
. Er =)
96,96 S— 30 e
29.00% $—— 24013 & * 218
21.75%% ¢———————— 1874
TS <) 1m
12942 T?E.‘!E%f—i = N==04
7.25% $—— gz @ 3 =91 SRS
20m = w=EF ol
He AP
100 21304 .
3. :
New 25t |
4. (vaR: 99%, 10 )

New 2Star wsoo[ 86




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 nHs [ 34




New 31

1.
( )
[€D) 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® 4=
' HENE
1 S S S S T .
T @ A S RS
o2 | | 3 OE at=E Aol
il FTEL
§5 op S5 100 NERS +
3 :
4. (VaR: 99%, 10 ) :
New 2Star LS-2
1.
( )
[¢))] 2 1-2)
ELS 0 0 0
ELS 4,190 4,190
4,190 4,190
2. THMAS Heolie 2] &3
(1) JI=Xta: LGEA 2SF, M43 ESF
(2) Zai @ 200808207
(3) 811 : 2009H08& 052
(4) J1=012 : 20080806
(5) ZISIIEFIH: 200908203
(6) S2tEIIY : 2008 1128 03, 2009 022 03, 2009 042 30
[ Al N [ 8]
il o DY SRR 2mg
19.00% 12783 BT o 0=
FTRRNREAT
14 5% " s
@_5a0re BN
MEFH
8T IN=
WAy cMEED
Al s o Dl

th
g
wh
th
£

14} HEZ}

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



New 2Star KESE-2

1.
( )
(€] (2 (1-2)
ELS 0 0 0
ELS 8,013 8,013
8,013 8,013
2. DHMMAE Heol 2 2| &9 32X
(1) JIZX4L: MEET BEF, Qa2 255
(2) g8 : 20084 08 05Y
(3) 201 : 20104 07€ 30
(4) J1F012 12008 072 312, 082 01, 04 BItS| M=H
(5) ZIZIIEZFI1: 20104 07€ 26Y, 27, 28 SIto| M=HT
(6) =2rEOtY @ 20094 018 22,23,282/2009 078 24,27,282/2010E 018 25,26,27Y ZIt9| At=EH 7
[ Al [ Bl
- 1=
 sol= 1 &% Ay
30.0% 240 2
22.5% 8M2 1
—
15.0% MR
7.5% 6
||I-p-|: == I'-I 'I B N |
70 75 80 85 o0 Jlz==0h e |ZEay |

3. :
New 2star KESE-2
4. (VaR: 99%, 10 ) :

[ s45]
New 32
1.
( )
@ (2 (1-2)
ELS 0 0 0
ELS 2,879 2,879
2,879 2,879
2. THEAZ Helole 2] &3 X
(1) JIZEXH& : KOSPI200XI %
(2) e : 2008 08% 04
(3) 201 : 2010 078 30
(4) J1=0424 1 2008 082 012
(5) ZEIIEZ04: 2010 072 28
(6) B2t IIY : 2008 102 29, 2009 018 282, 20094 048 282, 20094 078 292, 20094 108 282, 20104 01” 272, 201044 04® 28
[ Al [ Bl
. oU= p U=
22.4% ol Bt @ 23 Z? sdtc
40% =l a=tEt =ol
19.6% 2171 o=
16.6% 1870 &
-
14.0% 15783 * J:m
11.7% 12783 o0 o
FlE=
8.4% ey =3
-q0%
5.G% (ip] B @ 29 =21 @2l s
L o f P 40% Eil §i2tet Hol W=
2 a% f ama ~ iyt by
neHr 17 g

21EX4-

3. :

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



New 2Index KH-20
1.
(
@ @ a-2)
ELS 0 0 0
ELS 5,644 5.644
5,644 5,644
2. IFEAE JNHOITE 8] &0 7E
(1) JIZXH&E : KOSPI200XI 4=, HSCEIXI %=
(2) el : 20084 08 042
(3) 9212 : 2009 072 31
(4) 21Z212 : 20084 082 012
(5) 2 ZIIF X0t : 2009 078 292
(6) Z2tEIIY : 20081 118 262, 20091 038 272
L Al [ Bl
=0z
. @ 14 zo snc 401
AS% F R of S Hol
goae
14 752 e =
1425%
9. 508 e
) NERS
4.75% - A=
ED S ] 104 ==
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVS0-6
1.
(
@ @ 1-2)
ELS 0 0 0
ELS 2,633 2,633
2,633 2,633
2 MHEAE AHOTE 0] 207
(1) JIEXH : BUESY BSF, S-0I 2SF
(2) gratel @ 20084 82 12
(3) 81 1 20111 078 292
(4 2112 200842 078 312
(5) ZZIIEF0}: 20114 078 27
(6) Z2+EOlel : 20004 018 282, 20004 072 282, 20108 018 272, 20108 078 282, 2011
[ Al [ Bl
401
3
450% e————— IS @3 S0k phut o=
Z3 oot =ol gh
375% e 0P 3%
30.0% ¢——————— 2R ——{1310,
22.5% $————o— (g
15.0% &—— 27| T 80 s NEEIN
AzwEsn
7.85% ¢——— =z @3 SoF pHHOIZEE
20% =t or2tet =0l
A- e
1049 ANE=FN
3. :
4. (VaR: 99%, 10 ) :
New 2Star HYSO-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
selall 1M S =
Y W T
' — 4HE
- - 1 |
E-=ra e _’1’/ =l
L
3. :
H 16 1,441
4. (VaR: 99%, 10 ) :
H 16 1,297
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]
. . 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 a0




New 2Star

1S-6

New 2index KH-19 |
1.
[@) ) (1-2)
ELS 0 0
ELS 8,422 8,422
8,422 8,422
2 THAAE HANME o] 297%
(1) JIZEXHA © KOSPI200 Kl 4
(2) wae 2008 78 172
(3) 212 : 20094 78 152
(4) 210124 200849 78 162
(5) HZIIEZ0}: 20094 78 132
(6) Z2HHOIY : 2008 118 132, 2009 038 13Y
[ Al [ Bl
hois 6 iE BE HES <+
] T T
B A
1167 1 el i |
1.3 L E G|
5 A Er b
T = ™ 1
WIT_INE 3
3.
New 2Index KH-19
4, (VaR: 99%, 10 )
New 2Index KH-19
New 2Star 1S-6 |
1.
@) 2 (1-2)
ELS 0 0
ELS 758 758
758 758
2 HEAE HATE e 292%
(1) JIZEXHAH : KOSPI 200 X2 MEE X HEF
(2) grael 2008 78 21
(3) 9 @ 20101 78 192
(4) J1Z012¢ : 2008 78 18Y
(5) EZIIEZEIL 1 20104 78 152
(6) Z2HHOIY 2009 017 152, 2009 072 162, 2010 018 14
[ Al [ Bl
o=
32.0% 2473
24.0% 1813
16.0% 123
8.0% e
81 85 90 95 I8¢ 2=
3. :
4, (VaR: 99%, 10 ) :
ﬁ




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) gy 120084 7€ 212
(3) @01 120104 078 16
(4) J1E=012 2008 072 182
(5) IEIIEFIH: 20104 078 14
(6) S2rEILY 20084 108 152, 20094 018 142, 2009 048 152, 2009 072 152, 2009 102 14, 2010 01€ 13, 20104 04& 14
[ Al [ Bl
g OIS
27 A% 2412
19.6%6 211 H
16.8%% 1812 -—'—'ms
140% 1520 i
18 3
1.2% 12 / -
8.4% ana T
5.6% ¢ Il @ 27 =0 SHHOIALS
= 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.
(
® (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) FIZEIJI1EFIH: 20104 078 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% 2131
16.50% 1801
13.75% 1501
11.00% 1291
8.25% 9=
5.50% s
2. 75% 3=
Lo Lo INERS .
3. :
4. (VaR: 99%, 10 ) :
New 2



H 15 ]
1.
(
[0) @ 1-2)
ELS 0 0 0
ELS 885 885
885 885
2 MANE AHOITE 2] =ATE
(1) JIEXFA © HSCEIXI %
(2) g3 ;20084 078 142
(3) 81 : 20106 078 09
(4) 21012 : 20084 078 112
(5) 21Z0IZ =0} : 20104 078 072
(6) E2+EIIY : 20084 10 082, 20094 012 072, 20094 048 08, 20091 072 08, 2009 102 07, 20104 018 062, 2010 048 07
[ Al [ Bl
Mlg
20y  rom
i mzﬂgﬂakgm‘ ==
35,0005 J— *ik of15 Mol P 27
28.875% - 1M
24 THO% 183
20.625% 15M3
16.900x 1203 =R
12.3m% T ans
8.250% T 67 = SAT S0 HAORIE 50%
R J]: ame =0t oleint Mol Q- AT
100 108 FE=Z 1P =
3. :
4. (VaR: 99%, 10 ) :
New 2Star HVSO-4
1.
(
[) @ (1-2)
ELS 0 0 0
ELS 2,377 2,377
2,377 2,377
2 MANE Hf0e 0D =22 x
(1) JETM: BUEZY BEF, S-0Il 2E5
(2) graiel @ 2008 078 14
(3) 2912 : 20114 072 082
(4) 21E0tA @ 2008 078 11
(5) HIZJIZE30}: 20114 078 062
(6) Z2HB 1Y : 2009 01 072, 2009 078 08, 2010E! 018 062, 2010 078 072, 20115 012 062
[ Al [ Bl
ol
[ @ 3= zw mus | | TAE
i35m0 T 367 20% = @<t=t H0|
g=as
36.25% w————————————— 30213 T
.
< —{l
29.00% $————————— 244D 2%
21.7596 — 18I
1m
T4.50% o 1omm Togmesn ™ PIE=="
7.05% —— - @ %= =0 BunlEs
o2 20w Fab @ErE Fol
OI';Q_'—'L
100 2N==J
3. :
New 2Star HVS0-4
4. (VaR: 99%, 10 ) :
New 2star HVS0-4




New. 33 |
1.
( )
@) 2 (1-2)
ELS 0 0 0
ELS 985 985
985 985
2. MAAE HIE 0Dl 222
(1) JIZ=X&H: KOSPI200 X2
(2) Zraie ;20084 082 1Y
(3) BII1Y 20104 082 042
(4) J1Z=2124 1 2008 08 08
(5) EZIIEEI}: 2010 08 04
(6) S2HHOIY : 20084 112 052, 20091 028 042, 2009 052 042, 20094 088 052, 2009 112 042, 20104 028 03, 20101 058 042
[ Al [ Bl
FUE . POIZ
21,300 ———————— NN @ 29 =0 S
1o =4 oi=ist ®ol
18,55y $——t—— 71N f==as
e ————— i
15. 950, M2 — e
SRR R — |
(18 o
10, 5ecy, +————— |[I§E / AEAE
A%
* —
T8 4 W @ 213 =o swolnts
FAs R 40% 20 af=1EF A0 2=
£_330%, 4#———————— ENZ s paviy
7 BEY, ———————  I§ d
R nEmE
3. :
New 33
4. (VaR: 99%, 10 ) :
New %
New 2index KH-21 |
1.
( )
@) 2 (1-2)
ELS 0 0 0
ELS 3,033 3,933
3,033 3,933
2. MMAAE HIE 20l 222
(1) JIZ= X4+ © KOSPI200 Xl 2=, HSCEI XI%
(2) 2raie : 20084 082 11
(3) 21 : 20094 88 7Y
(4) J1Z012¢ : 20084 088 08Y
(5) EZIIEEI} 1 2009 08 052
(6) S2HHOIY : 20084 128 03, 20091 048 03
[ Al [ Bl
LorE
+ (T
14,1066 & | 1243
| — a1
g- » 31 E £ 5
MEMS
4_700s (3 42 |
s R
a3 o s E@ BEE A0
A [2na
51 55 m VL0 NERE L
3.

DFOICHA New 2IndexIHAH AHE & X Al EHKH-21
4. (VaR: 99%, 10 ) :
DIOICI & New 2index I} A4AHS & 1} SEHKH-21



New 2Star SS-5 |
1.
[@) 2 (1-2)
ELS 0 0 0
ELS 5,043 5,043
5,043 5,043
2. MAAE HIE 0Dl 222
(1) JIERA . NETT BEX, MMBH BEX
(2) a2 : 2008 08 14
(3) 21 2010 08 11
(4) 2120128 : 20084 088 13
(5) ZIZIIZXI4: 2010 08 09Y
(6) Z2HEOIY : 2008 122 092, 2009 048 082, 2009 08 072, 2009 128 09, 2010 048 07
[ Al [ Bl
L |
+
| - MES INAED +10
Wi — AN Fe L am
e jIED AW
e TAar
b d = - ' 1l =14 : 1
T —_— 1R - AEER
TIL058s —_t M|r E o
! |
PRARTEDE
AR — L ET3] l |
E L . APEA
3. :
OFOICHA New 2Starllh A AbE £ X} Al E4SS-5 Iﬁl
4, (VaR: 99%, 10 ) :
OFOICHA New 2Starlhai At Z = X} A €/SS-5
New 2Star HCSE=2 |
1.
(
(] 2 (1-2)
ELS 0 0 0
ELS 3,428 3,428
3,428 3,428
2. MAAE HIE 0Dl 222
(1) JIZERA: SR 2EF, SKAIHX BEF
(2) a2 : 2008 08 18
(3) ©HJ1Y 2010 08 11
(4) ZZIIZNABHY 1 20081 08 122, 13Y, 14Y
(5) PHIEOIIRZHY 1 20101 082 05, 062, 09Y
(6) Z2HEOIY : 2009 028 052, 062, 09/ 2009 08 05, 062, 072/ 20101 022 052, 08, 09Y
[ Al [ Bl
L | e e § M
0% * MAAR Wa & GHIE S
B m
P - BN
it i
1700 A S N— - | |
—_— =t =
HESH
5% —t__ aam
' ip e
fm S EUH 55
- L L ! L 1 - f -]
T T = i -
1] 80 § [1] . [oE- ] ]
3. :
0HOICHA New 2StarlHAd AL Z & XFAl E.‘HCSE—Z
4, (VaR: 99%, 10 ) :
OHOICHA New 2StarllhAd A S XAl E‘HCSE—Z




New 35

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

2. MY S HeHOITE 2] &7 x

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

WOIY 120081 112 112, 20094 022 112, 20091 052 112, 2009 08 112, 20094 118 112, 20104 022 102, 2010\ 058 112
Al [ Bl
g FHE &
FIANRE. f—————————— AW T
T ———— AR '.? .1.:.' A an
18 e * —— |40
|
11, 5, ——————— 15l " .
L e i | | 1] 2]
' | nINE
Ay = Ul —
L A g [l oA Ry AT
1 TR G 3 M 2
LRI ———t——— il "-,-..,i_-!.'-':". =4 -
e * ) J
L L 10T ABRS
3. :
OHOICHA New FIMXISCIHIHEALE 35S
4, (VaR: 99%, 10 ) :
DIOITIA Now FoIXI AT A4 E HIas5
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) 2712 : 2009\ 8 132
(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
== 0%
14, hirk & 12AS )
— Thisn
§,a1r% A o e I T .
T EmE
4.70% —_— AW ! —_ |
-] | & M2 EH ErP0lE
= m &d NH Ao
- R . o il |
] [T [T} I g '
3.

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

=



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
. ;
n% —e—o—— 843
NERE
B 43 ] .
% " @ @ =0 amoes
E T EEET
nramees | (UEEF
222
W 95 100 y=ga
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 2Index KH-22




New 36
1.
(
(€] (2 (1-2)
ELS 0] 0 0
ELS 959 959
959 959
2. DIMMAE Heol 2 2| &3 x
(1) JI=Xk&F 1 KOSPI200 XI4=
(2) g8y : 20084 08& 25Y
(3) 201 : 20104 08" 20Y
(4) J1F=01 2008 08" 22
(5) ZIZJ1E301: 20104 08€ 18Y
(6) =2r=OtY 2008 118 192 |, 2009 028 18Y , 20094 05& 192 , 2009 08" 192 , 2009% 118 182 , 2010 028 17¥, 2010 058 18
L Al [ B]
. s p oIz
22 00%. © 2443 @ 2% o S
: I 0% = af2et 2ol
19.25% ¢ 2IRE gE= 2
16,50 ——e— 18683 .
13. 757 ¢—e—— 1543 k l
11.00x ———— 12A3 m/u
HEAE-
——
8.75% A3 =
5.50% ¢&———+———— GH3A @ 23 0 U0l
T 40% = aretel A8l 2
2.75% ¢—————8——— IHE ~ LS 250
3
lop 207 ANEZR4
3. :
4. (VaR: 99%, 10 ) :
New 2Index KH-24
1.
(
(€] (2 (1-2)
ELS 0] 0 0
ELS 3,311 3,311
3,311 3,311
2. DIMMAE Heol 2 2| &3 x
(1) JI=Xk&H 1 KOSPI200XI 4=, HSCEI Xl %=
(2) g8y : 20084 08€ 26Y
(3) 201 : 20094 08" 21
(4) J1F=01A 2008 05° 23
(5) ZIZII1E3Dt: 20094 08€ 19Y
(6) =2rEOtY @ 20084 128 17, 2009 048 17
L Al [ B]
N
& L e
7% 1748
L]
— (R 1]
11.34% - aid . - .
nET
5.67% — L Ay
HASEER
! i . | - e =y
14 EE i 14 - Bl
" HE R b
3. :
New Zindex KH-24
4. (VaR: 99%, 10 ) :




New 2Star HCSE-3

1.
( )
[€D) (73] (1-2)
ELS 0] 0 0
ELS 4,565 4,565
4,565 4,565
2. IMMAFE Hefole er| &= =x
1) JIZXtet: SUX 2SS, SKOIUX 2SS
2) gsil 1 20084 08 27
3) 8] 20104 08€ 20
4) J|=J12 120084 08] 222, 252, 262 2t J| = XHA BI19| 3L At=H A gt
5) EEZIIEFI1: 2010 08 16Y, 17, 182 2+ J| = Xtat BI19| 3L Ats=EH P gt
6) S2tHOIY : 20094 02 16, 17, 182 /2009 082 172, 182, 192 / 2010E 02 12, 16Y, 17
[ Al [ B8]
=98 e |
J1E% » i e,
23.7% - 143
—
% 1208 _
AZEN
1 A3 @ 23 52 e
5Bt E& 2 SN
2EET
™ TS BDb BS5 ]
L A=Z7
3. :
4. (VaR: 99%, 10 ) :
New 37
1.
( )
[€D) 2 (1-2)
ELS 0 [o] [0]
ELS 1,480 1,480
1,480 1,480

'

HefolHE 2] &7 x

N
E
&
07‘
= ot

1) JIZXA : KOSPI200 XI4
2) gael 12008 9 12
3) B : 2010 08 27
4) J1Z=JH2 1 2008 08 29
5) ZZJIZEFIt: 2010 08 25
6) Z2tTIIY 1 2008E 112 262 , 20091 022 252 , 2009 058 262 , 2009 082 262 , 2009 112 252 , 20101 028 242, 2010 058 262

[ Al [ Bl

sag
. $5E
230000 e P4 &
@ 29 g e
20, 1 25 $——t———— 2IHE aps Eut GEETE B0
EEER
17,250 i S
1
1437y ——e— 1SHE R N
0625% ¢+ S E E"/: MNERS
— .
5 TS0% 8 [ B STt
2 HTS% ————————— T2 @24 3% HApRs
=3 1 [ 0o Z3 ai=2El Bl U
T E::uern =25
103 T} NEn =24 |
3. :
New 37 102

4. (vaR: 99%, 10 ) :

New 57



New 2Index KH-25
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 3,772 3,772
3,772 3,772
2. MHMAE Heole 2| &2 X
(1) JIZ=Xtat © KOSPI200 Xl%=, HSCEI Xl &=
(2) gt @ 2008 9”0 1Y
(3) 201 : 2009 8¥ 28
(4) J1=01 @ 20084 8€ 29
(5) ZIBII=FI: 20094 08€ 262
(6) S2tHOIY : 20084 128 232 , 2009 48 24
[ Al [ 8]
=]
: ' ug
17.4% 1292
— ENd%
168 — - ENg
[{: =
NERS
hLER = — 43
50 as o 1180 NER=
3. :
4. (VaR: 99%, 10 ) :
New 2index KH-25
New 2Star PH-2
1.
(
(1) 2 (1-2)
ELS 0 0 0
ELS 1,120 1,120
1,120 1,120
2. DHMALE Helol 2 2| &2 ‘—?E
(1) JI=Xtat: POSCO BEF, 8K ESF
(2) g : 2008 098 04
(3) 201 : 2010 09 06
(4) 21=2J1 @ 2008 09€ 03
(5) ZIBII=FIt: 20104 09€ 02
(6) S2t=IIY : 20094 01€ 02,2009 052 04, 2009 09 02,2010 012 04, 2010 052 03
[ Al [ 8]
+aE
o
e Ay D OIAE tAEES g
SUMo W olH
3% b | SHTHANE= 7
i - 4 (S — e |
|
Jr— e
1% P S N >, |- ]
& =
= X
12% S F HEZ
N 1 —
6% — ma s - & Ok 4=
7 nemanal |, |HOOZS wuolx
5Lt 14" B2E A0 s 28
2 R L ] M HEFH
3. :
4. (VaR: 99%, 10 ) :




New 2Star 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.
[€D) (73] (1-2)
ELS 0 0 0
ELS 2,685 2,685
2,685 2,685
2. MHMAE Heole 2| &2 X
(1) JI=Xat: LGEA BEF, A4 EEF
(2) gl : 20084 092 08
(3) 8012 : 20104 09 02
(4) JI=01A 120084 9F 3Y, 42, 52 J|EXtat BItO| Al=EH R
(5) ZIBIIE=FIH: 20104 8 27Y, 30, 31 JIEXH& SIt9| At=Z R
(6) S2tHOIY : 20094 29 242, 252, 262 / 2009 8 272, 282, 312 /2010 28 23, 24, 252
[ Al [ Bl
+ 08 o +UE
% - M o SN HAC
S0x 28 §ESE =0
= ae
bl » 134 F
L
.—7 .If-r
18% L — 2 E
53 -
o . N8
@ 23 % sE|
23 5=
) W 75 80 85 . LSy
I o] ] ] ]
M yzzy
3. :
4. (VaR: 99%, 10 ) :
New 2Star 1s3




New 39
1.
@) [7) (1-2)
ELS 0 0 0
ELS 4,989 4,989
4,989 4,989
2 MANE A0TE 0| 2972 %
(1) JIEXHA © KOSPI200 Xl
(2) g : 2008098 12
(3) 2712 : 200909809
(4) JIZEIH= 200809211
(5) ZIZIIZZI} : 2009E09807L
(6) Z2HEOIY : 20083 122 052, 20094 038 052, 20091 068 052
[ Al L
S0 2oE
1550% —L12]§
L [ - S N S |-
= I S N Sy -
HETS:
e TR S N S—, T .
il T
% 0 EI=E 30
e | mEae
55 W ¥ 1MW A=
3. :
a4 (VaR: 99%, 10 ) :
New 3
New 40
1.
@) [7) (1-2)
ELS 0] 0 0
ELS 1,955 1,955
1,955 1,955
2 MANE ANoeE 0] £o2%
(1) JIEXHAH : KOSPI200 Xl
(2) g : 2008092 16
(3) 212 : 2009098 10
(4) 1124 : 20081409 122
(5) HZIIZZ0} : 2010H098 102
(6) E2HEOIY : 2008 122 092, 2009 038 092, 20091 062 09, 20095 092 09, 20094 128 09, 2010 03 09, 20104 068 09
[ Al
. SomE
A ———————————————— TN
P I a——— L I
1 B30 W | B
15, 758 W——p————  |5E
12,20 e |2
o5 ——— = MERS
R N -
EMEZ 5 PE E® SEMHE
A0 S IR = | A Ei SE Rl 2=
EERYS 2%
e 1on ANER H
3. :
4, (VaR: 99%, 10 ) :
New 0




New 2Star LEPO-1
1.
(
@ @ 1-2)
ELS 0 0 0
ELS 848 848
848 848
2 WAAE JNNOIIE 0] 2975
(1) JIEXH : LGE BSX, POSCO HEF
(2) 2ael : 20081 098 19!
(3) 2912 : 20104 098 172
(4) JIEIH2 : 20084 09 182
(5) ZBINEFI}: 20104 098 152
(6) Z2BII : 2009 018 142!, 20091 058 132!, 20091 098 152, 20104 018 132!, 20104 058 132!
[ Al [ 8]
2o
H @ A2 mEsn poE
FHc of &
g | mE sFaEANg=AT
JETEN - rain |-
" L .
e | isms — e
o = L
20.01% e |- HNE=H
1538 ——— s C il Y EE
| amnte s mE
EETN - | S| SEERNLEER
L1 [H] o [R5 nE==x
3. :
a. (VaR: 99%, 10 ) :
New 25tr Leso-s
New m
1.
(
@ @ 1-2)
ELS 0] 0 0
ELS 1,268 1,268
1,268 1,268
2 IAAE JHOITE 0] 2975
(1) JIEAH T KOSPI 200 Xl 4
(@) 23 : 20084 98 222
(3) 8712 : 20104 98 172
(4) JIFI121 : 20084 98 192
(5) AZIZEFI4: 20104 98 152
(6) S2TIIY : 20085122 162, 200911032 162, 20091062 162, 20091098 162, 20095 128 162, 20101032 162, 20101062 162!
[ Al [ Bl
s e
% |1 1. A WECENNNSRNE—— 1Y 1.}
DTN S 1 1§
16620, ——L— 1 1 [i%
12.500% $———+——— 25§ .
AEme
e T—
G.Z50% guop— A (o m a% pomas
1 - . L
LN et R A3 HaERE | S e S 2
B32d 2w .
=y -
T SERe
3. :
4.

(VaR: 99%, 10 )
41

New




New 2Star HCHY-2

(1) (2 (1-2)

ELS 0 0 0

ELS 327 327

327 327

N
=]
0=

&4F HelolE etd| &dE

ok U ESF, SoISA 283

2 120084 09 232

2 20118 09& 21

21 120084 09& 22

|E30F: 20114 092 19¢

ot 20094 03& 182, 2009 09& 17¢

Al [ B8]

T \J

T OB Y 0% P

Of B 2

1203 * B80% ‘® BEAED

HERHNE 2P

WP S OiAL F

=5
i
ﬁ;‘a ' ' B":‘ AER=-18 e
| | m?umﬁ o HEN=T
{ H L i DEgwore 3%
| Day b W SF
+ i »
100 120 125 21&F71 ’
3. :
4. (VaR: 99%, 10 ) :
New 2star HCHY-2
New 2Star KEHD-2
1.
C
® (2 (1-2)
ELS 0 0 0
ELS 575 575
575 575
2. MHYALE JeHOIME 2| 292X
(1) JEXA: UK 2EF, 6H0lHA 23
(2) gl : 2008 098 23
(3) 21 20114 098 21
(4) J12=0424 1 20084 09€ 222
(5) 2IZIIEFIH: 2011E 097 19
(6) 2+ OLY : 2009 03 18, 2009 098 172, 2010 038 172, 2010 098 162, 20114 038 172, 201144 09" 192
[ Al [ Bl
s T aE FhN g TeaE
- a3 AT oy
. meET
-
f 21.0% r— .
L 4
i nemy
f R G Pt
il 85 o) B - B4 s '-'-. e s ==
. Nk a3kE
ke b TR £ YA ) ] —

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




New 43

1.
( )
[€D) 2 (1-2)
ELS 0 0 0
ELS 7,911 7,911
7,911 7,911
2. IMMAZE HefodeE o] &2
(1) JIZ=XHAE: KOSPI200 X4
(2) &8 : 20084 09’ 29
(3) 801 : 20104 09 24
(4) J1=012 2008 098 26
(5) ZIBIIEFIH: 2010 09€ 17
(6) S2HEIIY : 2008 128 22, 2009 038 23Y, 2009 06 23, 2009 09€ 23, 2009 128 222, 2010 03 23, 20104 06 23
[ Al [ Bl
SruE $og
27,0008 - T b =] o749 =0 Ame
- 5t
29629 - ZINE M 2% SN
B =T
LS00 - 180 =
"
1Em - I SI_E _l ;5,:,:
13 5008 ol 12702 1] ¥
A=K
10L125% - s
40
B TS0% - B2 B 23 0 sojelx
e S 0% =2 aEE =0l Ys
337 e mn S =
1 L7 plE=F e
3. :
4, (VaR: 99%, 10 ) :
New 2Index KH-26
1.
( )
@® @ -2
ELS 0 48 -48
ELS 9,439 9,439
9,439 9,439
2. IMMASE HefodeE o] &2
(1) JIZ= XA : KOSPI200 X4, HSCEI X4
(2) &8 1 2008 09’ 29
(3) 801 : 20104 09’ 25
(4) J1=012 2008 098 26
(5) ZIBIIEFIH: 2009 09g 23
(6) S2HEIIY : 2008 018 21, 2009 05¢ 21
[ Al [ Bl
SIS
5 +2o1E
“ 0l
14.68% » L E |
— 1 82%
7.34% ——— A B nEns
; - =13 =0 ?‘!I]EI-E
2 a0 I3 S=E =
5 ] 100 REFE] e |meme
8 0 NERS e ur 3%
R
3. :
4. (VaR: 99%, 10 )

New 2Index KH-26 724



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) g8y : 20084 108 06
(3) 201 : 20094 10€ 05Y
(4) 21F012 2008 10°8 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
5% | o SR
. I, 1 T
10% EHE
NEEH
5% » a3
| (——— 4% | @ SRAAEN N= &2
- | AETHOAT =71
I /ég“‘ff;i 45t | EEAORIE s 0l STEE
75 80 85 90 [ as my| o= "2
N v I
3.
New 2Index KH-27 278
4, (VaR: 99%, 10 ) :
New 2index KH-27
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) g8y : 20084 108 06
(3) 201 : 20104 09€ 30
(4) J1F01 2008 108 02
(5) ZIBII=FIt: 20104 09€ 282
(6) =2rEOrY @ 2008 128 292 |, 2009 03¥ 30Y , 2009 06&® 292 , 2009 09" 282 , 2009¢ 128 292 |, 2010 038 30¥, 2010 068 292
[ Al [ Bl
g TOE sug
26. 4% » - a2 @ 24 =9 sc
Al = =6 =l
23. 1% » 2Nz =39
19.8% * + 1802 i
—
16.5% - 1500 2 [
(1] o
13.2% * * 1ZM e / nEm
0.g% » - EV Zal
@ M3 g SHnjelx
BB w = M2 = R R T S
EEET] 2w
33% * - EF B
- _ 1 .
o ANER
3. :
“
4, :




New 2Star SEPO-1
1.
(
@® (2) 1-2)
ELS 0 0 0
ELS 7,412 7.412
7,412 7,412
2 THEAE HATE 2] 297 %
(1) AZT4: AHFT BEF, POSCO BEF
(2) Zae : 20081 102 102
(3) 2712 20114 102 07
(4) J1Z=2H2 : 20084 108 09
(5) ZZJIZE30H: 20114 108 052
(6) Z2HEIIY 1 2009 04 062,2009 108 062,20104 042 062,20101 10€ 0622011 042 062
[ Al [ Bl
suz
-
9 TR aNc >
£ sEmE kg e R FaE
poiyay
g=ae
12 51 ME
2N — . AR
75,50 L — amE
HERE
170 | e
@ 33 =0 SRS
asx ENE 5 R SIS =)
2=3%
B W " azne
3. :
4, (VaR: 99%, 10 ) C:
New 2Star SEPO-1 1,528
New 2Star SEPO-2
1.
(
@® (2) 1-2)
ELS 0 0 0
ELS 934 934
934 934
2 THMAE HATE 2] 297%
(1) JIZXHat © ASFXF,POSCO
(2) gae : 20081 102 222
(3) 2712 20114 102 252
(4) J1Z=21= : 20084 108 21
(5) AZIIZEZ0H: 20114 108 21
(6) Z2HEIIY 1 2009 04 212, 2009 108 212, 20104 048 212, 2010 108 212, 2011 042 21
[ Al [ Bl
o1y
[}
o3y U EnNc EUNE
29.8% 1 S5 ¢
/ NS o £ S ED
DH'— O
= No—_o
4158 e S0M S
b o A A— L
- — 15:3%
o - 12ME = =
. : HERUS
16.5% 1208
[y P In
L - =0t
- o . A4sREns oy 3 sl I’?'EEIE
o] fl% | a= mo
| == 1 e
= ) 5 T
5 20 3 | B A=
3. :
New 2Star SEPO-2
a. (VaR: 99%, 10 ) :
New 2Star sEPO-2




New 50

1.
( )
(D) (2) (1-2)
ELS 0 0 0
ELS 1,067 1,067
1,067 1,067
2. IMEAS Hefolie 2| £ =E
(1) JI=Xp4 0 KOSPI200 Xl ==
(2) Zaiy 20084 11€ 132
(3) 2101 2010 11€ 162
(4) J1E0+ 120084 1128 12¢
(5) ZZEIIEFIH: 20104 1€ 12¢
(6) S2HEIIY : 2009 02 12¥, 2009 05€ 122, 20094 082 122, 2009 118 122, 2010 02& 122, 2010 05 12¥, 2010 08€ 124, 20104 1€ 12¢
[ Al [ B8]
- EE
= RS T3 =M EpEee Zog
BT S 0l S
E HAE Hi|E=ES
zex — — AE
=1 — ———— SaF — 2am;
ox
=
%
e
3.

4. (VaR: 99%, 10 ) :



(VaR: 99%, 10 )
51

New

New 2Star 1S=7
1.
(
@) (2 (1-2)
ELS 0 0 0
ELS 1,040 1,040
1,040 1,040
2. MMAS HeolE )] £ 7=
(1) JIET& © KOSPI200, A& E K
(2) a4 2008 118 27
(3) 81 2010 118 30
(4) J1Z=012 2008 118 262
(5) AZIIEE0: 20104 118 26
(6) S2HWOIY : 20091 032 262, 2009 078 242, 2009 118 262, 2010 038 262, 2010 078 262
[ Al [ Bl
=g
4 " =
0 £ THE
1336 2ma
s 1EAE e 2%
0000 aa = —
P E=50
1545 - A —— - |
BUETR — s
[ L a5 s ==
3. :
4. (VaR: 99%, 10 ) :
New 2Star 157
New 51
1.
(
@) 2 (1-2)
ELS 0 0 0
ELS 266 266
266 266
2 THEAE HHOITE 2] 2925
(1) JIZ XA : KOSPI200 X<
(2) 2t 2008 128 11
(3) 201 12010 128 09
(4) 2120t 12008 128 10
(5) ZZIIZXI4: 2010 128 07
[EA] Ao S0 S8 [DIRE] E N FE S-S5 =251 DAL
" 5 il
~ @ Fie B pras
6% AW SF B MRS a
ik AT
i e RS - B:% b 1
— [T
i 873 — 2N . .
=
e
B4 - BN
b Lo
/./:arﬂu-l:.-r:-
ek - ELL
i = 80 A%
= £ [ A= |
3. :
4.




New 2Star 1S-9
1.
(
(€] (2 (1-2)
ELS 0] 0 0
ELS 792 792
792 792
2. MMAS HeolE )| &7 =x
(1) JI=XH&H: KOSPI200 X<, A& EX BSF
(2) g8y 120084 128 17
(3) 201 : 20104 128 20
(4) 1=t 1 2008 128 162
(5) ZIZJIEFIH: 20104 128 162
L Al [ B]
<o
4 ] _.:\. L] ._
[ J4AW
e meE
mr - ' [EE ] ] R N
I & [E ] - CTH 1 i
A=A
14 - |  amm
‘[evmanae o
L — dAm ALRHNAT 330
HENAL wl
B 0 T AT
" v o S— Lol |
HEFA
3. :
a. (VaR: 99%, 10 ) :
New 52
1.
(
(€3] (2 (1-2)
ELS (0] 0 0
ELS 334 334
334 334
2. MMAE HeolME 2] &7 =x
(1) JI=Xk&H 1 KOSPI200 XI4=
(2) g3 : 20084 128 224
(3) 201 20114 128 16Y
(4) J1=01 1 2008 128 19
(5) IBIIEZFI:20114 128 14Y
L [ Bl
| £
e e © 33 =00 = s ]44%
A2 [—————— B HIAEAL Ayl = |
— B 3 SHEH A0 B BT
TR L |
L -
E m 2433 .—'_— ! 1:'-
19 7% 2142
16.50% - 1343 +
It . LU L NERS
1275 - 1543 HEZEET
T00%. |- 124 @33 S0 EAN A s
Bl ——  4F AzNEN > ddl =1 =04
st H Y B
el e oum = joe [
27— 343 N
e M= NER=
3. :
New 52
4. (VaR: 99%, 10 ) :




New 2Star POHV-2
1.
(
(1) (2 (1-2)
ELS 0 0 0
ELS 493 493
493 493
2 IEUE JNANTE 03 297
(1) JI=Xt&H: POSCO BEF, sliE2Y 2S5
(2) g8 : 20084 128 23
(3) 201 : 20104 128 24Y
(4) J1F=01 2008 128 22
(5) ZBII=FI1: 20104 12€ 202
[ Al [ 8]
e
= EEAANE % | 4aumg
AZAN 25 =30
TR e e dels Sox oz p2m
e
T [
i RER e i E | TENEtE
. = =
T a3 N=Z
= - - 150
m s S — % [esmanza =
— Il =
26 0= i S | S | EHAOIS T S0l M
32 SidE mel w59
r
T L1 1 1M HE==%
3. :
4. (VaR: 99%, 10 ) :
New 2Star 1S-10
1.
(
@ @ @2
ELS 0 0 0
ELS 13,182 13,182
13,182 13,182
2 IEUE JNANTE 00 297E
(1) JIZ=XLAE 0 KOSPI200 K==, A AT BESEF
(2) g8 : 20094 018 19Y
(3) 201 : 20104 018 18Y
(4) J1F=01 12009 018 162
(5) ZBII=FIH: 20104 01€ 142
(6) =2r=OtY @ 20094 058 15, 2009 098 16Y, 2010 018 15¥, 2010 058 142, 2010 098 162
[ Al [ Bl
+ B
L]
DNANDESN 5| sa
T s b NEms 25 & [
i ALyE
L F NS | | £
T— S LE
(Y - I=Ne
nEEm
7% e | mqm
24 — 348 i e ANAEY B
=
g oo, [H R
kLl Bmmal e ao  |
. - ISO] : §ias Mol AT |
. * mpen ¥
3. :
4. (VaR: 99%, 10 ) :




