sl
I
02

OFOICHA 2Star S A S XHAI EHW-1(ELS-TiH44)

S Al 2012-04-16

;e HeHona HeHRY OH=(1) HE(2) =EXNE(1-2) [}

ke FA ELS 0 0 0 &9l

3 =4 ELS 3,124 3,124 &9l

2R 3,124 3,124 &9l
2. TYAE HAHOT@E eIl £4P=E

(1) ZIZAH4: KOSPI200 Index, KT

(2) WY : 20104 032 23Y

(3) 271 @ 20134 038 1Y

(4) Z=2125F7F: 20104 03¢ 22

(5) Z2IEF21: 20134 03¢ 19¢

(6) W217|2k: 2| 27|27 2HY 0|22 2E 7|27 ZHYUMA|
(7) T7rHHIS A LA Heta 852t

[D-A] ZI1{2001) 48 22 XA [J@B] ZJ)(27)) &8 ZHE SF5HX R34 QA
A8
5 0@
20% e 30 ¥ 24.0%
16% o 2ANE ' ’
125 e 167
% p—ee . 12® ‘Egié#—?? 80 00 NESN
L L 239 S0 0L #
NERXOI2LS 20 53
100 NEFN SiE RO GEA?
3. AU2IH0l ot colps (s mor)
OFOICHA 2Star S E XHAIEHW-1(ELS-TIH44)
4, HHEASY (VaR: 99%, 102) (s o)
OFOICHA 2Star S S XHAIEHW-1(ELS-THY) 20

10| CHA Ol S



sl
I
02

OFOICHA 2Star S A S XHAI EHW-2(ELS-TiHA4)

S Al 2012-04-16

= HeHtnat HAHRY OH==(1) 0H=(2) SEXE(1-2) H2

&l =4 ELS 0 0 0 &2
! =4 ELS 1,750 1,750 &2
Sl 1,750 1,750 &2

2. MMMAE JHAHNME et &A1 X

(1) Z|=A ek SKOILA], SKE2IZ

(2) WY : 20104 032 23Y

(3) 271 @ 20134 038 1Y

(4) Z=21F52E: 20104 03 22¢

(5) Z2IEF21: 20134 03¢ 19¢

(6) W217|2k: 2| 27|27 2HY 0|22 2E 7|27 ZHYUMA|
(7) T7rHHIS A LA Heta 852t

[JZA] Z2(271) 4& 2 EFA [J"B] EJN(2) 4@ ZAS BFSHT 282 2N
408 4
[hagogosne || THE
25 HUS 2m 24

e e W% 5130 201 = 39
P21 Se——7 | —) 2108
L% ST |
13,55 — 18
0% g 1 wavzsyt M ez
45% P 6] 23 UL ¥

NERHOS 204 234

e 50 9= 29

100 NEFN

3. AlU2I2" 0l o8t £oBE

DHOICHA 2Star S S XH&IEHW-2(ELS-TIHA4) 55

4, HENSY (VaR: 99%, 102!)

DHOICHA 2Star Z2 S XAl EHW-2(ELS-TIHAY) 114

10| CHA Ol S



HEY : OLOICHA 2StarZS A S AHAIEHW-3(ELS-TiHA4)

S Al 2012-04-16

(EH9): wiorl)
= HeHoha HAHRY OH==(1) 0= (2) SEXE(1-2) H2
Al =4 ELS 0 0 0 &2
! =4 ELS 7,083 7,083 &2
B 7,083 7,083 &2

2. MMMAE JHAHNME et &A1 X

1) 2
o

EPNEdy LG AF., SKEA S
. 20103 o042 202
20133 042 182
20103 042 19¢
20132 042 16¥

)
(5)
(8)

(&8 Al [EReR—
[D&A] Z21(22) 88 XA SFA [D&B] =N M8 1S RN st VIIAI

PO G SOAY s

% 4 e 24 B

2

S

" el
—_— ST
pr= — e Ao gsar |

3. AlU2I2" 0l o8t £oBE (er

I

£
JE
e
{0

OFOICHA 2Star S & XHA EHW-3(ELS-TIHAY) 36
4. HOIEYSH (VaR: 99%, 102) (o wom)
OFOICHA 2Star S S XHAIEHW-3(ELS-1IHAY) 59

10| CHA Ol S



AlE

OtOICtA2StarS & S Xt

K-1(ELS-TI} A4)

S Al 2012-04-16

E HeNca AR o (1) WE(R) SEXNE(1-2)
Al =4 ELS 0 0 0 &2
A =4 ELS 2,246 2,246 &2
gl 2,246 2,246 &2
2. IIYAE JHDE 8| &E
3. ALI2IQ0l ot aolHs (e e
OFOICHA2Star S & K& EtK-1(ELS-THAY ) 241
4, HUENSN (VaR: 99%, 109) (e
OLOICtA2Star S S XA EFK-1(ELS-TiHA4 ) 282

10| CHA Ol S



HEY : 0l0ICHA2IndexS & Z 2| 0] 0{KH-2(ELS-TI+A4)

S Al 2012-04-16

;e HeHona HeHRY OH=(1) HE(2) =EXNE(1-2) [}
ke FA ELS 0 0 0 &9l
3 =4 ELS 31,209 31,209 &9l
2R 31,209 31,209 &9l

2. HYAE HAHoT@E | &ARE
2. HAZE o] 2 T7|AFE Eoj7x

(1) 7ZI=A4+: HangSeng China Enterprises Index, KOSPI200 Index

(2) Zaid : 20114 048 052

(3) D71 2014'3 04 032

(4) 2ZTIEZ7F: 20114 042 052

(5) 2J7IET7r: 9

(6) W712I7h: 2l=22|2 371 AU 0|5 8E 2S7IEF7 AL
Bl o E

(7) Z7HSABH wAL: 415t

O Sz4ge 32 O 7| deto B2

A
A

5% 10H
ZixR L7

3. AlU2I2" 0l o8t £oBE (e9l:

chol: wols)

0FOICHA2Index S & Z 2| 0] 01KH-2( ELS-TIH44 3,237

4, HUEN3Y (VaR: 99%, 102) (Crol: iorsl)
0tOICtA2IndexZ & Z 2| 0] 01KH-2(ELS-IiH &4 3,749

10| CHA Ol S



HEY : Ol0ICtA2Star SHE XA E T 2|HL-1(ELS-T
S Al 2012-04-16
1. A4S
(CHSl: wote)
o Helohat Hellsd 0H4=(1) HE(2) SEXA(1-2) H2
Al =4 ELS 0 0 0 &2
A =4 ELS 6,666 6,666 &2
gl 6,666 6,666 &2
2. MMAAE HAOOE | &ox
(1) 21222t HangSeng China Enterprises Index, LG2Hef, Metg 852 IS8, 221FAEH
(2) 2= 20114 05€ 09
(3) BE71 1 20144 04 30
(4) Z|=2[FF2E: 20119 05€ 0620| A 3 L9| 2} 7| z2ppk0] Foto| sbsHA
(5) ZZ2IEF71: 20143 044 2820 3 Lo| 2 7| =Aute| Foto| fhadd
(6) HILZIZk: 2| 27|57t 2HY 0|28 2Z7I1277F ZHLUNA|
(7) F7HHAIS A EhAL : Ueta 853t
5 £ X oL B (M)
o111.82% 5 A Erlf‘#c#‘gw )
AEIE=HHEENLH =
3152% + 54 374 C Eniatel oiziol Be 5
] 7| =710 55% 0|49 e A
2758% =74 28748 7 36702 : 35.46% (F11.82% 53)
o11.82% 4= z — -
23.64% S5 - 24742
19.70% = 20742 < =
0 S5%  100pA SIEAATH
1576% 23 674
s o il T TR
Haae 12248 / Hxolg A 5%
pd ojsiel 2
788% x| LRI / o
3% E g
A= 7| Z 72 85% 90%  95% 100%

| ERAEHE

3. AlU2I2" 0l o8t £oBE

OtOICtA2Star 52 S XH&l & 2|HL-1(ELS-T

4, HUENSY (VaR: 99%, 102!)

OtOICtA2Star SH S XA EE

2IHL-1(ELS-I

10| CHA Ol S



BHEY : OIOICHA 2Index SHEXHAIE KH-3(ELSIH)
S Al 2012-04-16
1. A4S
(CHSl: wote)
;& Heona Hellsd 0H4=(1) HE(2) SEXA(1-2) HIZD
Al =4 ELS 0 0 0 &2
A =4 ELS 16,144 16,144 &2
gl 16,144 16,144 &2
2. MMAAE HAOOE | &ox
(1) 2122t © HangSeng China Enterprises Index, KOSPI200 Index
(2) 2l 20114 05¢ 12
(3) Bk71 : 20144 05€ 09
(4) ZIZ2[FF2: 20119 05 112
(5) ZIZ2IZF7t: 2014'1 05€ 07
(6) HIZ1Zk: 2| 27|57t 2HY 0128 2S7I12F7F ZHLMA|
(7) F7HHAIS A EhAL : Ueta 853t
A EXp0l 2T B R )
@10.5% = F 3
— HEIE B =
28.0% o 3274 7| = R4 = '
] =7} A
24,5% 287)
21.0% 24742
17.5% 207 g
J|EAFATIS
14.0% 671
i 0% | HBTIETEE I ol
s i B 7| = A MO E
i 12712 H=ozE 729 60%
i ojgrel g2
Fre L -100%
3.5% 4708
J|=7t= 85 a0 95 00
FIERFAL I}
3. AlU2I28 0l ot oS (crel: worg)
DIOICHA 2Index S S XHAIEH KH-3(ELSTH 1,632
4, HUEN3Y (VaR: 99%, 102) (o9l woig)
OFOICHA 2Index S& S XHAIEH KH-3(ELSIE 1,222

10| CHA Ol S



sl
i
0

OLOICHA 2 IndexS 2 Z 2| 0] ({KH-3(ELS-TIH A4 )

S Al 2012-04-16

= HeHtnat HAHRY OH==(1) 0H=(2) SEXE(1-2) H2

ke FA ELS 0 0 0 &9l

3 =4 ELS 4,568 4,568 &9l

2R 4,568 4,568 &9l
2. TYAE HAHOT@E eIl £4P=E

O w7 4Ee He

D I T

(1) 7124+t HangSeng China Enterprises Index, KOSPI200 Index
(2) drei2! : 20119 07€ 1Y

(3) 2E21L © 201430 06 27

(4) 2|=7[F7: 20119 062 30¥

(5) 2IZ7122: 20149 062 25Y

(6) HIWI2k: 2l =7 | 57t 24 Y o1FRH 2FVIEF2 2ELMA|
(7) FrAAIS A LA MBS EFAL

3. AlU2I2" 0l o8t £oBE

0FOICHA2Index S & Z 2| 0] 01KH-3(ELS-TIH A4 428

4, HUENSY (VaR: 99%, 102!)

0tOICtA2IndexE & Z 2| 0] 01KH-3(ELS- it &4 440

10| CHA Ol S



sl
i
0

OLOICHA 2 IndexS 2 Z 2| 0] ({KH-4 (ELS-TIH A4 )

S Al 2012-04-16

= HeHtnat HAHRY OH==(1) 0H=(2) SEXE(1-2) H2

ke FA ELS 0 0 0 &9l

3 =4 ELS 1,743 1,743 &9l

2R 1,743 1,743 &9l
2. TYAE HAHOT@E eIl £4P=E

o R T AT I ]

(1) 71222 HangSeng China Enterprises Index, KOSPI200 Index
(2) Zgd 20119 07€ 01

(3) 2712 1 20144 06 27¢

(4) 2l =212 20114 062 30

(9) ZIB7IE57E: 20149 069 25

(6) H71212k: 2| 27|57t ZHY O1=HH 2S7IEF7F ZHLUMA|
(7) FIHAAS A LA Mota 852

3. AlU2I2" 0l o8t £oBE

0FOICHA2Index S & Z 2| 0] 01KH-4(ELS-TIHA4 149

4, HUENSY (VaR: 99%, 102!)

0tOICtA2IndexE & Z 2| 0] 01KH-4(ELS-TiH &4 130

10| CHA Ol S



HEY : OLOICHA 2Index S EXHAIEH KH-4(ELSTY)

S Al 2012-04-16

;e HeHona HeHRY OH=(1) HE(2) =EXNE(1-2) [}

ke FA ELS 0 0 0 &9l

3 =4 ELS 14,832 14,832 &9l

2R 14,832 14,832 &9l
2. TYAE HAHOT@E eIl £4P=E

O sx4dse 32 O mr|dae] 2%

SR BT

H10.41% $EF
27.76% 3248
24.29% 28703 T 7 367 3123% (F1041% S
F1041% 55
20.82% 2439
o = sl Bl E-F P ]
0% | 2
1041% | — - e L
I -
448 ¥
7|§7?31 85 30 100
7| =R
(1) 7I=AF2k: HangSeng China Enterprises Index, KOSPI200 Index
(2) 23l 201149 07€ 19
(3) 2 20144 074 17Y
(4) Zl=2|&F7F: 20114 074 18Y
(5) ZB7I257t: 20149 072 15
(6) H2P2I7h: zl=V|E0t A4 0|5 8H 2F7|EF7H dHLNA
(7) FHAAHZA S4B S8FA
3. AL2IQE0l ot aolus (e e
OFOICHA 2Index S EXHAIEH KH-4(ELSTH 1,319
4. U3 (VaR: 99%, 102) (il woig)
OFOICHA 2Index S& S XHAIEH KH-4(ELST 1,158

10| CHA Ol S



HEY @ 0l0ICHA2IndexS & X 2| 0] 0fKH-5(ELS-TIHA4)

S Al 2012-04-16

;e HeHona HeHRY OH=(1) HE(2) =EXNE(1-2) [}
ke FA ELS 0 0 0 &2l
3 =4 ELS 10,026 10,026 &9l
2R 10,026 10,026 &9l

2. MMMAE JHAHNME et &A1 X

O Sy 4% O 7| 4=to] 42

= Q@ (HE)

#10.02% 57

Eai-cog

AZEAEHIIAC] DE J|EXA FHH(EZHO|
85% OjAI01 22 > 913 + O 10.02% =0F =

KBCARAS + HF7

D ag + @10.02% S AR 5

BEEATE-HEYI BN ARALY $7I5
P EIEL U 5 7K
(1) ZI=AE: HangSeng China Enterprises Index, KOSPI200 Index
(2) aie! : 20119 08 02
(3) 21 20149 07€ Y
(4) FZIIE27F: 201114 08 012
(5) 2Z7I&F71: 20144 072 29Y
(6) B2t212h: 2| 22|25 71 2A L 0| HE 2F7|EF7H ZHLA|
(7) FIHAIZ A LA 2SS 8EA
3. AlU2I28 0l ot oS (cto): wiorg)
OHOICtA2IndexS 2 X 21 0] 01KH-5(ELS-TIHA4 902
4. U3 (VaR: 99%, 102) (s wora)
0HOICtA2IndexS & = 2| 0] O1KH-5(ELS-TIHA4 1,135

10| CHA Ol S



HEY : 0l0ICHA2IndexS & X 2| 0] 0fKH-6(ELS-TIHA4)
2 AL 2012-04-16
1. HZo
(EHel: otgl)
e Henoha He Ry OH4=(1) HE(2) eEXXAE(1-2) H2
A7 =4 ELS 0 0 0 pSged]
A =4 ELS 1,387 1,387 e
Sl 1,387 1,387 &2
2. IIMAE HeomE el &dxx

O S=de0 4T

O w7|3gio] 22

B

AR

AP A RHME)
- 248
BN
Er 24N
— 11 nam

FEVEYILY S =AU H(EZNE SHLEE 71EHHE 0| 50%0/82 Z9
DA WA 5 TN OB E 210 B A SE0E A2 4
(1) 7|22
(2) 2t : 20119 08 02
(3) 271 : 20144 072 1Y
(4) ==71F570: 20114 082 1Y
(5) =B7IFF7E: 20143 074 29Y
(6) H22|2t : 227|571 2HL 0| F
(7) F2HHASH LA Hots8FA
3. AlU2I2g0l st =oBs (a9l morg
0HOICHA2 IndexE 2 T 2101 OfKH-6(ELS-THY 121
4. HOIEASY (VaR: 99%, 102) (s o

ZP7A0 B E 7
@'801% 208 2502

10| £XHO 2 T 7| E7HEO] 95-95-95-00-00-90-85-
$E02 9 B 48 NogY HE By

ESTEY ’7rI0I TYTZ|E O] S0%0]ADl 2
-

0tOICtA2IndexE & Z 2| 0] 01KH-6(ELS-IiH &4

HangSeng China Enterprises Index, KOSPI200 Index

HE 237257t 2204

10| CHA Ol S



