[0

gJ[2k: 20178 1@ 1562 - 2017E 128 142)

c_ o
Do
M2 gy
FW o
=l g o
om

J

-

o
N
x

FO 4m >
10 A x
ol >
00 1°
ol ok

-

128 (MWF) BE] 2A,

Jbsg FIOtE0l, e HiEx2 S5 d8g =

= NESAIEY SsSE40 28 SE0 2AH Ja=8d
AZo SEFIIZH(1HE)SeHe X220 e 2UE

t=e B0 LICH

BNKAHA = E

NEEEA =7 R0E 6 SHIIEE 125
&3F 102-6910- 1100 www . bnkasset .co.kr )

O
3l
&
I
ic

02

ikl
0x
Ol




HE IR

1.

o0
0l

Il
ol
&

oK

=)
R0
040
OH

o0
i)

\;

o0
0l

Al

ol
OH
Kl
040
wE

Wk

o0
)
6i0

SXAHAHOHOH UL S

6.

S XIALE

7.

Hacl>



<S AlAHE>

{0
Falll

ol

Rr

KRG M= & LICEH.

4D
o3
<k
ioll
ol
Kq

o

1H0

ol
ulo

* SXEASl A

BNKXH&HE2 S www. bnkasset . co.kr

| http://dis.kofia.or.kr

A 2l



=2 He

o0
oF
ou 5l
K L |®
OF 5|
= J o |8 I =
- . =} < .
_.,_”= _._nu__ o :m._._m ﬂﬁw - Ml_ -0 % Mu | oo
. ! - w - —
T E < = R ﬁmegeﬁmw1 . o
) S SEEIN= g o) 1no A ot e il
R s (R ) = 2 o[ Ko Slefe =
no o] | 2% slgls N | =0 m| < ol = 2k K
ujo SIEIEIES 2|3 | % < 0 = oF ol
ﬂAA%O% i | & b= o z| O
o M e Ak 0H 0 s 1 o
* | |oe o o 75 HNEREE o0 m
ng rlo 0 o|o| 23| Bl Rl 5!

_ = o} i B o 0 225 =1 5 E ok
iy ol | =< S < =] [ 82 mmw.&M | |
B ..M.o n = of o0 i K . — S S0 oF = 8

w | D Y} o R R A 0l :
) k| | Ut o A L m|S
Al mo | W] A o ar 00 - ~ i WS~
: A NEEIE o T 2 [EE
)] ol 3= - NS o|lg|e Mo ==
o oll < 5 =[o| = g2 12| o ko[
= " = < - D ol = SIEIESIN Q. = (D
113 00 s m =0 I = Lo < pay ol=la N~ ) Nz M
00 = o 55 wo| Lﬂoo,mwm.%u o
ro 0 Uk i <z @11,1,O,H__+g | s

= < o) 2 54 =|® s T ==
= o = 2 H il 1 W
K0 - i S . s <k - ~ Y o
< vim| S| i g |23 o ke g
1 CS¢wﬂaﬁ Sl o | ® ¢ oD <% 0 ~ 0"

R AFI Skl &d % s 3 — o i R0 J
o | = alalg E -l o o i oK O 33 = & I+ B -5 B
-Hom%mjao1 z |2 w2 (53 2 5 of
ol Elelal 2| i R ~ At = x EEE 2 i U |
.. =| iof S| — fos) i a2 = = sl lor Ir|e © = o
I HEEE alalo |3 SR ol |2 ] RSl = |
Eill ...E_JMWHHA_ & — ol o e < M_ﬂAuM_DE |_..J|L|mﬁm_.__(£__% = |g
o“_o aJ ol ol == = K bl I = = | - = xl_n_ k KH NS o D Ire)
% w(=|= =S| w ol oz s a1 N o | KE | KE[KE (K o IH
RM e =|= E._ |_._ b5 il =Islsls Ko
B |y ) = . T ~ = =N il
w @ E: ul K- mo 0. o 8 2 meﬂ
=z Uy ko OF m 2 = ol <
T Sl=|= X % o M So
1 5|3 1 _ RN N5 < 7 %
—_ - . 10
&0 " | = < a7 "© < = ) 30 3 3
o |~ | @ ol tor S |2 = 3
H_._ —| = ™ = = i Mo
J bl By I m_ixoﬂmg S — ~ ol 5| 2[0l 5 l
P ol 00 = = F &l - 0] » Al ul3 |H_
N o %o 0 .ﬁmg rfur oF = |E R w0 L HEE o o =R
A = |H]| 2 W@ﬂéfi S _.or.w.v.mo = 519188l 2 i |
= <J n_.: KD — N = = I O 110 o) o} Sla A4 = [eo]
0] = | zo|%® —w |- o0 i EL o 1of | i K =
Bl o K mﬂ 5= = il Al ul A ] [ ]
= ) F ul oo .Al_ 1 I1[H] o) == el ol
o ol == x = olI=|= Al ul ar
o) H 0l 3l O =< = = == sSilals e =
woIx . = m (D 20 | ot
oot AR Y
3 WW_E__ E_:pm_ m_m m |-
SHE e =| - o
m
| I L=
_.A_l W D (@]
O H__v._ AN




00

&)
R0
040
OH

Old,

1H® =9 E& Class C JIZE22 1.17%( 7|

ju
[a—

Ky

Ll
00
0f
K
R0
il

Wk

0.25%0 ©12aiotA

ZEERE

| 01 Al

# 3

= HAYSHAEA
1.25~1.50%t ZIASLICEH.

0

122
c|

t

Ct

Ol=2 g 3I1d
fellcts B M HA

=
[

Cte A= LT

o)
<0

oJ
0l
Rl
=
KF

T

hj
i
o

wl
RO

0L
fif

A

)

El]

ol
KO

0l
o

ioll

Ju

ol
1]

Ol0i S At

| =0t ELICH

H2cp

0

=PIV,

Jjo

oI
]l
o
Al

-

ol
410
<0
_I__

ol
o

ioll
_J_
=
ol
]

ol

&

Wk

ol
ulo

=

.l

]

oJ
<

K

3

tel D=scel &

LICEH.

mJ
Te)
rnJ
)
= — N N

2 o | NENIESS
o X[ ©le 2 e
H>l= o o~ ® o«

- Qd ~ |
_.._._JQJI. ~
2N
DN

— — — — |

2 o o|—= © O|l=n S[=|v o] =
o S| 2R |2 FRT 2R 2@
21.302 AN O|N|N O|N|N O

N = [ _ [
2N
K g~
| < o <+ Ols|= @ls|le =[xt ©lx
H545n/._3 — N O|O|M oMM O™
NN~ .| o] — Ol Oo|—|— o|—|— o|—
N N = [ _ [ =
N L L L
L) DS i
2 = ]

2 «+ S|o|ils ©lole SF|olo dlo|le w|o
%:54110)810900900000
Sl— |~ o|—|8|lc o|l—|o o|—|c o|—|— 2|~
D] o5 N ~ & L L L ~

S - o
M7.7 5
i =

— k{0 P — — —

2 0 o|w 0 —|oln ololu =lo|lo ofw
%__54_/06 0O — |0l ool o|©|© of|©
WI.JH4|.OOO O OO OO OO0 oo
@ || o & ~ L L L ~
o -

T~
K|~ —

2 © Of® o Olola Tlole Slaols =] o
%__54303 N S| o|n|mw S|l o|®»
WI.JH4|.OOO O OO OO Ol oo
e -

T~

K|~ —
o & E] = El E]
— T T T T T

T O« el TR i PG ol I B

R0 = 5| _ o || Dlo|S Blo|h TS

8 | T g T|=|q T, T|F, TIX

™ © [S5] n n
I IR IE] B Eihn (] Eain (] R ] AN IS
Al =l o Kl_|e Kl_[gK|_|a K|_
_@_M_H_ El =) HlD| HA|D =D
= D =) =) =) =)

(0.50 * [KIS_CO3MXI==]) + (0.50 * [KIS_CALLXI==])

=] BMPNESI

0l

[=[:]
[

LIEtS

tH dUE

K 0o

R @
<
_x_- 50

o

oM
ol

=
D

ok

.

aJ

o0
0
ol

il

734
745

243
263

i

i
KIo

-18

509
480

[

&I
ct
o




00
0]

-

3. Ak

] 68.63

80.00

=3
o

{0

569,783
(100.00)
569,783
(100.00)

= <
= —IA
D
o
S i
mw ok — —
ol o 8 38|83
) o D|o 2
o
<
= L]
< = <
Rl - o mak |8 Z[S =
o
o
Al —_
ST =
< — = N
S o 8 b 8 il
o o ol o =
0.0 - M i .
oo L I =
N <0 Kp K 0l
o R &
il EN <
o ol
El o 0
5 <
o oy
- 5l &
o ~ <0
B8 |8 I =
© i = -
o
S S > )
= i S 3138
2 3
1) S o Tl =
- o w |% =2
_ S S |8 3|83
S > =2
10 3 G
& KOl o 8§89
o == - 8 y&
o ™ 3 0 g =
o o o =,
m.o 2 8 0 .
o Mo i r ° Lo m_m
N <0 % _A_l MO
= 2 K "+
K ER g -
ic = J Zw (=
= RI =4 <
N Bl w'™

D724 IS

* ()

00
&3

00

A

ol &

H(SUFA) EXHIS - Long(H4) -

ki

>

00

<
il

00

r,

0o
1o

H(2UFA) EXHIE - Short(HE)

ki

>

00
&3
o0

r,

0o

=
1o

==
o

B
K0
ol

00
&3
io0

-

00

-
1o

ol Xl 7

s

ot ol

IPNSS]

oo
om -
Ee) ®a
ﬂ_u_:
B 0l
o <

00
53

00

00

==
1o



P FRMEREE
% HETA SU0A A9 1052, HAEUS(TMAEB0 22 AYBIIY) 5% 21 BRES L PHEA 529
% 23 Z20 BRUNLS BHBLIC
% 20 AME SXNHATA e S8EXNES HUTAAMES HE 2IIFULIN L ZNLZINE HD5HA
4 UBLICH (QIEY =2 ¢ http://dis.kofia.or ki) &, B8l MUHTAIMOIENA E58 2GRN &
FABDME 2 BUSBEDAS HEIIFL0| HOIZ & ASUCH
» =4l - Long(OH==)
HBSAR oS
» F4 - Short(DHE)
Mol AL 88
> iz (Sl: wora %)
S =9 ot (H Jf o go=2% | gl | &g |ES)2[MESE| HIS Bl
A= 1781010100-1027-1M 30,000 30,024 |2017.10.27{2018.10.27 - AAA 5.27 5.27
&3 1791010100-0203-1 20,000 20,035 [2017.02.08[2018.02.08] - MA | 352 -
&2 17¥1010100-1108-11 20,000 20,005 [2017.11.00|2018. 11.09] - TS -
NHE XIS 20171214-1-95(€) 20,000 20,000 [2017.12.14]2017.12.18] - MA | 351 -
2 = B0 24 A1 01 &1 2 71 . i
o130 B0 p(E) 20,000 19,935 |2017.11.20[2018.02. 14 AA | 3.50
SEH AR 20171208-90-1(E) 20,000 19,909 [2017.12.08[2018.08.08] - M| 3.49 -
KB=0151S 20171215-5-17 (€) 15,000 14,998 [2017.12.18[2017.12.18] - amn | 263 -
SEIE 20171212-8-62() 15,000 14,996 [2017.12.12[2017.12.20] - A | 2.63 -
SOEIEA 20171214-1-16(E) 11,000 11,000 [2017.12.14[2017.12.18] - AN 1.93 -
> S
XOSAR 9tS
> WSS
Mol AL 88
> FUIIMAS
Mol AL 8lS
> UL S
Mol AL 88
> RSLH(LH)
Mol AL g8
P S - NS/ XHL
Mol AL g8
JEERY
Mol AL g8
> EJH:H% al 0;”% (CHel: SHOFR, %)
o =82 FSEA =N =cl B Y =]
=1 0f EEE 2017.08.01 20,112 2017 12.27 i
> DJIEHAHA

*ONSAIE 9IS




0.01
0.02
0.01

56.93
118.42
0.00

0.01
0.02
0.01

0.00

60.90
126.68

Class C
Class S

=1

=1

BNKE E JH 2IMMF 1
BNKE E O CIMMF 1

1AL

-

i}

1L

— — x
[y 1of =4 =< 3
~ o . - =
or 5 N = a o~ o] o
. THr S 3 s 23 J|J 1 -
= o g S sw B =r|=
— S — ml - ol =
) by 5 <+ qr oo Ho m
oF il o) = -
) ) N 1 R o100
2 ®or w,m =L ol |3
r| =% = %R an 30| 60| = [Kr| < | o
_ A L B0 st i ] ) M R e
ok - mll o T A ) L= [ ol|~0|= S|+ ||
8 = foo|Wl@ml|o], |l & @ 01 78] Pt S e e
or = ol W= 00 | = - - o o0(1+ wo|wo) o|oo) o x
T = W= R ]| = o WM A od| =
" oo iof w0 | A IENE ) B S ©BR o0 090 THJ{ G40{ 040] C40] OO G40 &
of Ot =|2|R % ob | o | = | ot % B0 H g on| o RTO OR{ obs{oks| ok | OH) O
KF N R R 0 ol W T | OB 70| | | T =
M wﬂ @J RS W =S 0 m.c 5 oS RINR|RIRR|R =
o JdIs|z|2SE]l oo do I =
BRI 2wl B2y 5Tws Tro -
WIS |=|®|o|3|® mﬂu_v‘ S = N RI[ 2
e —n o
I s o 5 ol o0 K Mo 5 o
S & =
2= op © J Mo
_uﬂ
R m_m % w5 =
™ ol M R - 4 Ol =
< oo| O oo, 23 g
I oK gy alo® U .
=y Moo - 22 O
W s o Bt == S
= s UE B3 =
O 80 R o [€N8|s &
w | O o Ty m KM P S P O
o® | T 3 & [z9%am w_ I e e R
o0 i < S |o%azrm wo e e el ot el I = I
oy Ko Ul 00 © T |wRzo o o ] P Dy P = i i
00 = Ot =000 D = . oy 115 kvl kau tavl ke L il
m@-; — ull <0 — WF oJ
0K 00 = = U o) e foe] |
= w S w=o wl=|w|~ o= ™ -
A 3 « |ranmg ® MCI i e e e et e
o3 BIES 8 VTIPS N 1 Y PV P ] D 1 P (O w0
— = S o= 52 =l |2 [=2=e=eeln =
On_ = a0 mmmmulol. c_o&A_. Lj_47455660|, oJ ]
_ =~ = = 8 —|I=|=l=l=|=l=
_”__un_ Ul ok ol q_owm% mwgo T WK T = mum;m@__ N SRR RS M3
v = ! = — — 3 [ =~ W —_—
A i MWz | ™ |R Ssx mes BID 5 K <
K = ~ ow Pt T aw w5 AT 00
040 B all = 5 |wezdm wis M ro | O OH 0 0o
Y = = < q oy E o 2 ol ar = Ko 2o o : D
o ~ < lragoey =S 0 01 N - I e
—_ 00 — g ™ R 0 X0 3 . K] oVl [} O_l 53 o
< 0o ' % fall
= 01 8 g IErrr gy KRR e N © © 0
=.__| =3 oot oW a1 3 51 00 %m 0H e R 0 <F| ul
= _ B8 T = o < < )
Wk 50 > Y lsugoy U 2 B Rl | 50 0 R BE B M| B
. X0 — — = B Z R =r i — = = .
0 w = & S S
<~ A " Rk A ok Ax Ak 0 A




=AY

BNKEEJHQIMMF15S Class S-P 0.00 | 0.01 0.00 | 0.01
BNKEEIJCIMMF1S Class C—w - - - -
HETHAE 2HS|AF( A EFR KT 10.15 | 0.00 9.49 | 0.00
BNKEEJHOIMMF 15 L EFAFR e 3 A 5.07 [ 0.00 4.74 | 0.00
24 8 202.80 | 0.05 189.58 | 0.05
IR 2.54 | 0.00 236 | 0.00
ol CHEOHOH. =00 222 0.76 | 0.00 0.71 | 0.00
L o|ZAEsee 5 HuIA 22 1 - 1 -
= oo EAE : A
& 0.76 ~ 0.71 5
=2 2Kl 1 - 1 -
x BCO| = AIAZoH(J|2E &) hOl Bl=
xx JIEFHIR0I2 BIHZAIHIE, S So 0 L ZHHIS S HOWA ZA™.0=2x02 = G A OHO-
= 222 ROl AYLICH
¥ ALY - HEAIE g8
> EELHIE HIS (CHSl: OIBtAF 9)
oHE HE MAEHE H|E it
HE A 22 EZHAH 2 c= A EZHAH 2 c=IHA
SEAHIB | WOHSHS [ o) [ B2SUIB | HO-SH | o 0
HI = (A) S HIZ(B) HI = (A) S HIZ(B)
& 0.00 0.00 0.00 0.00 0.00 0.00
BNK OIMNF15
i = =51 0.00 0.00 0.00 0.00 0.00 0.00
ZF(class)y 8%
] B 0.40 - 0.40 0.41 0.00 0.41
BNKEEJHOIMMF13 Class ©
H = v1ass =] 0.40 . 0.40 0.41 0.00 0.41
_ & 0.24 - 0.24 0.24 0.00 0.24
== [o]] S
BNKE EHEINF1S Class S 2 0.24 . 0.24 0.24 . 0.24
BNKEE JHOIMMF1S Class S-| & 0| 0.21 - 0.21 0.21 0.00 0.22
P =Pl 0.21 - 0.21 0.21 0.00 0.21
BNKEEJHOIMMF1S Class C-| &I 0.15 - 0.15 0.16 0.00 0.16
W S| 0.15 - 0.15 0.16 0.00 0.16
F1) &2, HIZ2H|IS(Total Expense Ratio)0|2t 22E 4 S HEWA SEE6ls 'E22 JIEHHIZEENSE =LA HH
ToH(BaH2 XIZH IFE)CZ Lx HISZA 1Y 28II12t = ENNI 2S8t E84.H2LE2 LIEHHLIC
F2) HOH-EMH222 HIS0I2 HH-EHAL22 R4 IHTN (B2 I2HA JIF)CZ L= HISZA Y
2212 = EXNXIF SUB HMH-SHL420 =2 LIEHLLIC
=3) OISO S QHCOHA LME HES NEHCI UGS HISHE OH26t0 sHatsh 2% QLICH
=
6. EALALAOHOHLH S
> H=AAZ X NS (el =, wo %)
BNKE EHOIMMF 1S
of PN o - e b
= = = o = = = o REPIE EEW
=1) NP2t = oot ZAJI%0 Z0S 1Y S2JIt = B9t 240 Ba)l%oe e HiE
> =232 O3 EE F0| (42l %)

2017.08.15 ~ 2017.09. 14

2017.09.15 ~ 2017.10.14

2017.10.15 ~ 2017.11.14

o< o

.

) BHOHEI S0l =2

Tl= 8t dHI=0l &7

o
(g_l_

e

LICEH.

HOH HeH =2

=3

=)

(0.1%U2) & SHAHHAI(CHEZ Al 0.3%)

E RS

Al
=

=
T%LO

N S XA A




g0 &l

c

.I

00

LK

<H

ol
Ul
iaJ

ol

Ol=Z0ot:

=

HiH+==2 20 =2 32 HlibIE0l

t

tE SXtots HEYLICH

HIELICH
o ZE0IH4, Ol

LICt.

3

—
[
=

S

b

=

[=)

o2 Lt

KEXH &2 60%01
SXTHAFS] 60% Ol

&)
Hl 20|

=
[
=

|
x| 5t

cC
=]

=
= I

3

2
=]

Xt
LICt.

3

S
=]

=
=]

d

HA
T

(

F HEOA X

OH

L3I0t Jts

[¢]

t

It
L

=
=}

CH

—_

ul
)
0

RO

ary

180
T
=

—_

=
X0
ol
X
ol
ul
i
10

KK

LICF.
(Class)
LICH 42 ==& XI0|IZ Clas

=
=

3

S
=

3t ZJIE B

2

E CAl &
stutel HEWHOA S

£ 2L

B

0 XS0l Oets

s

(w]3
Money Market Fund

9

ul

B

1=
i

FLES]

¢}

=
=

J&E

=z}
=

ZEH N=

o

=
=)

CH

AHIE0 Tet HHEF= Ac

=
=

& X2 2 Class

A

AE o2

i
Ko

SEXNAS0HA &

=

sl o H=0l &X

Ot

[ ——1
—_—=

-

1
i

= 20t

JH
=5

otz 1

Zeloil &

= 4l
S =

U

& XHOH

e,

IAOIA BEAXME ED HEW JHSHA

EplE

o SXOHOH -

Ole S& HE=
=
o

SEAM

)

t

A
H SN2 RE

HELICH

=
=

=0t
H HEFLUICH

ol X

Ju

[E]
Ju

[s]

OH

4
KIo

ulo

E

[u}
[

=
=

10}

oD

HEEAENE FANZREH I

)

[AH) & LICH

ol

gt
=

2N S8R SIIHE

akol 22t

2 ot
[

=]
HE

A
=

ol

=
=]

HES 2

[E X 2o

AESA HE2

o
2

oD
oll
i
o
JJJ

9]

0l
1))
30

i

7

ok

=
SIAE ENNZLREH 2

A Ed
=

t2 AHetS 2IAS

EtY
= =

=
=]

H2 a2
8ot A20, oo et FXAS FAHA

USLICE.

=2
=

tO4, S XHREDE

JH & KOl

I[e]
oll

i

13

S}
Ju

]

B

JH & Kt et

=
=)

S X}0H OH

1k
=

00

HOf&42
EAE(ZESKIIR)

MMF

SE(YESXINR)

Kio

3
Ko

<+

oD

al
wr

L EALR 22| 3 A

LICt.

3

=

S

s
=

SXOHOH - =

t

=

S

Ol oldd

=

[=)

SHAMN, 2EAM

SXNHHSE A SRR
b AsLIH

P/ =P\,

SXHOHOH




