BNKEH CIMMF1S (=2 Z27H)
[EHI12S(MF) BHE

[ H&2EE DA ]

(22012 201848 o7& 022 - 20184 082 01¥)
0] AE2 [EHIISEWF) HE] 2AM,
[0 &30] Jisst :=o1g HEQLICH ]
MAME2EEBIOINME NEAELY 2SENSEUH 28 HEW 2AH XANHASEES A HAGHH,
SEXROF O s AESl EFIIZHIME)SCHO XAM220 et Z2E
RLAUGIH MEot= BEOMLICEH.

o
BNKAt A2 =
AKNESEEA GSEP 2MSEZ 22 24 A48MYHE oY 5=
( &3t :02-6910-1100 , www.bnkasset.co.kr )




BEO iR

1.

w0
16

1]

ol

<+

oK

=l
R0
010
OH

INTE= )

o0
)

ol
o)
O
)
0
0t

Wk

00
)]
00

£ XHXH&HOH O LY <

6.

S Xl ALE

7.

HEcel>



s>

<S XIAt

{ID
bl

ol

Rr

ol
]
7l
i)
el

XEXHOIEH M= & LICH

=
T

H

1o

Ho
ol
ot

A

wr

r

o)

ol

ol
oJ
or

41D
03
<+
ioll
ol

BNKXHAHZ = www.bnkasset .co. kr

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

A 2l



1. 29 iR

b0
oF
ol
K
OF

no
ulo

!
ulo
o0
OF

L]
1D
0f0
Rr

R0
I

|
5 [
i} Tﬂ =
U 2
8 & =8| 3
o)) T ol <
ul - m Wl 2
el - o
m = I K
Ul S |zs| @
) o[ 2=
—_— 9 =
ol | L | 2
0 = =
TA
13
0 =
o au [ | |
g | ™ = J
W [ D T £l
Pl T =
w [T =Y =
o)
all
0
0
=~
w |2
—_ [ee) _
o 2] o | T
2] w <+
u | &1 o | o
VR I
w ol =D
S I R =
=l Dc| 3 Klo
_nr ® ol
_Io ~ ._._u_| o
0] K I
Ul =
= I
oJ
E9)
ey
&
L <
| L] < |~
Ko | _% =
. ~ 0 | IH 3D
m,_ oo | OF |=uar
B I I =-ged
iaJ = —
= |Ul
=1

uir

ol
10

<0

HaHOI S At

Sk
=

Kl

o]

[.)
o

o)

ok

9

wr

]

ol

<

0l
HH

HIOIXl [ http://dis.kofia.or.kr 1]

HIOIXl [ www.bnkasset.co.kr ] OlA

=
=

3=kl

Wk

=
=

ZEA

0l

=
-

JI&E 429

olzlele
MEEEE
A0
KIo
EEE
8| |
S EEE
OV Al B e B
50
HEE
| - | o
R
_ 2
7!
ar|=r |3 | &
or w0 | %01 =
0|2 [=| 2 [k
=|1 =
|
=
0
R0 U
30 i0]
ul L
) =
oJ
Eal
e
=
a

]

-

0
H

o
<0

no
D
It
J

=2 Ltz Jt3S 2Lt

K
0

i
KIo

<+

w

ol
ol

o

oM

=
D

Ok
ud

00

00



00
0.

Il
ol
&

ok

=
R0
00
OH

e
A0
00
OH

2018 83 1€ &M It=4¥

sLUICH

Ol REIBEA =Mt 2 Z22 SototASLICH

NE=]

Ol LI SLICEH.

SEJLH ZHHHE

otollA &4
82 W 21 Xt

JlE=3el 0l

=
[

REPO=CI

=
[—

=z o

~
(=]

J

o

[OlA Dl

2 3

2 =533+

7

=o)

0 SFHXHA

=

0k

et O ALY 2] Xtakel 0IFO0I EHED U

U
s}
or
ol

S A
TS ©

ot

OH Ol CHHI

=2 928 &

Y=
| Ry —

BIE =& SAlO

RO

ol
g
=

~J

—_

oJ

1]
Ul
i3

Ho

)
Lo
rJ
)
)
(ap]
mJ
)

= Ik
mesl ~
Kl g R

: —
ol — ¥ 8|¥
S|S<2= s|=
[a NN IS ~
1|83

- 00
_l=

? 6\“5
wWs|— 2
Sl |- ol —
o| =38 ~
_.:1.00.
®|~ =

2 =
L) PP ST L
=
m s S
— | - oo
R —

: —
%memm
ol
e gle 2l
IER
—| - oo
K| —

s
_.._o._uo

S [ R
K0 — T|_
B |0 5|
I i IE
ET =g

ol F|3
il 5
w(\

(0.50 * [KIS_CD3MXI==]1) + (0.50 * [KIS_CALLXIZ=])

2 Ot LIC.

Ly

J
0

e

K0

.

ol

.. Kl

=[EMPNES

3

WH

OH|

oM

=
D

Ok
ud

00
B
ol

!

RS
= 158 K2
ol
ol
<

o | v
. ©|o©
) T
m
iU o | —
5L |9k
~ _

o) ok
_ [T}
=1
=
i
U Ton |
<N =
Ho -
S
o
n_.: |ro !
w0 X
[ =
= -
= 0 |
=
U
o0 Klo
KD
A_w o
00
>
M
Ko 12
[cel HaV
m |o|~
=
<r |
Kk
4 ~|~
- )| 00




o
p M1 HSE (491 %)
=0l ZB]
PN — 15.73 7et == 1422
chf &gl 2 EI 3.83 elsYdz 3 9.13
SR | 0.00 SR | 0.00
SE4 | 0.00 =24 | 0.00
TYME | 0.00 Y AE | 0.00
AeExisa | 0.00 HeERsd | 0.00
ol [ 21.96 o{g | 0.00
e ] 58.48 NEH ] 76.65
za | 0.00 F44 | 0.00
0.00 10.00 20.00 30.00 40.00 50.00 60.00 70.00 0.00 20.00 40.00 60.00 80.00 100.00

Shuch=t) (Crol: oioigl, 4)
=2 IHAH AL E S
il : as = SIUE S | ez
2 = Al A o2 =X | =2W | =22 | & |asSKa]| JlEt 2 Oils
=2

KRW - 611,882 229,792 - - - - - - 40,032 164,628 1,046,333

- (58.48) | (21.96) - - - - - - (3.83) | (15.73) (100.00)
&l - 611,882 | 229,792 - - - - - - 40,032 | 164,628 1,046,333

- (58.48) (21.96) - - - - - - (3.83) (15.73) (100.00)

—

vV v v Vv Vv

0[0

HAEL(SUF24!) FEXHHIS - Long(Oi==) - HEAE S

0[0

AT (FUFA) SXHIS - Short(IHE) - HEAE &

00
=
00
£
0o

I8 EXHIS - A 8lS
2ol X0l 28t ALS - S AtE 8lS




> $BIH:+E%§4%
® HEXTA SHUA 49 10532, HASUY(MMNES Z AFHIINY) 5% XU ERES L YHFL 549
1% X B2 BESUES EHSLILH
20 AAIS SXHOHAXFA LHﬁS ZSEXNES HUZAAIES HE 2)|ZABIDAN L AAEDAME FHD5HA
4 USLICH. (QUEY =4 : http://dis.kofia.or.kr) &, &3 HXZ2AAIOIENAM Z3et 2IIFHEDA Y
ZAEINNE & A28 LHE} AHI|=L0l AOIE &= USLICH.
» Al - Long(OH==) - HSAE S
P =4l - Short(DHE) - HEAIE SUS
> A (Ch9l: sHOtRl %)
= = 8 OH 04 7| oH = =2 graial | Ast 1B3)|2|MESZ| HIS Hl 1
AFZ2178010100-1109-1M 60,000 60,068 |2017.11.09]2018.11.09 - AAA 5.74 5.74
£ 0H01960-1903-01 40,000 40,157 |2018.03.09]2019.03.09 - RF 3.84 -
AFZ2178010100-1017-1M 40,000 40,030 |2017.10.17]2018.10.17 - AAA 3.83 -
= 10575-1809( = 1008-5) 30,000 30,811 [2008.09.10[2018.09. 10 - RF 2.94 -
AFZ2 188 010100-0208-1M 30,000 30,034 [2018.02.08]|2019.02.08 - AAA 2.87 -
JOO-ds 2 _
mlg;goﬁr(Ez)omomo 3 30,000 29,974 [2018.07.20|2018.08.22 - A 2.86 -
Ol Al 2 AH56 20,000 20,129 [2017.11.09|2018.11.09 - AA+ 1.92 -
20123438020/ (03) 181-9 20,000 20,081 [2018.02.09|2019.02.09 - AAA 1.92 -
20| 238H I ol _
ﬁ““°35090(i' 22(03)03 20,000 20,061 [2015.09.04]|2018.09.04 - AAA 1.92 -
IEI—ID. el
Toes °M1M)BSZO17 20(1- 20,000 20,060 [2017.08.25|2018.08.25 - AAA 1.92 -
> S - HEAE §AS
p HEEXNSAH - SAIE 213
b ZUHIIMAZS - diZAIE 213
b BAUMAME - iISAIE 213
P SSAH(LAU) - HEALE IS
p 2SN - IU2UHH/XLY - HSALE 1S
P SETA - A 242
> EIIHHE & 032 - HEAE 813
» jIEl'Il'gl' ((:}O| u_||.|g|__<,>‘;_|)
EF =% Hl 1
JIEFRFAH 164,607 15.73




00
0

)
ol
O
7l
00
Of

Wk

[

> SN2SAA(EHEHLIN)

of

3 K <
ur S 2
o S S
ol N =
7 ~ ~
I+
ak 0 Hm OA_.o =
- O | wor | 00
aﬁmlnﬂ a| % ] i) e
RO Gio Q%%ﬂ%m@_‘m
== o|®[R|
of 00 |uo|w=| %_ et I )
IT [ il e El 0
ma%M_ﬂ@H_
= ETE EIE E
MR
WIS Z|®|R0| S
por | o
A o i 2
—_ O S
3+ mm oH
LY
= Ul
0 ) Mj_m ™
w | O
[e o]
o® T Q &
Kou| | ®0 < o
ooz |0 o~ o
0 gy
i
== [ep]
m ~ N
- 00 — 0
0l o0 00 0K RO S oo
R o |[®
=l Ok = 1) o+ 0k
o 5 =
z . :
= | = |
00 ~ ®
0 & S
0 = 7
0 KH R0
Al =]

ol

Rr

S XA
3) 40l =2 2M=2

0l

OoF
Ls

AEIX

1T
ac

=N EXFY >

A0

OH

=)

J

H0

RO

SRS AIALOIEDL MIB

K

ElYl Z=4 http://dis.kofia.or.kr) &t

ol

K

RO

ar

R0
Bl

ar
ol
O
Kl
00
OH

B | P P P P
80| ke | KH [ = | =] 20
o I ] e R
mu NMzol2| T )=
7| 0| {0 o mo | @o
oio| 80 B2 | o oo G| io
oby| 01| 00] 0 0 ob ob
| of | | | |
=| W= ===
1=
SREEE
SHERE
~l=|olx|e|=
QKKK B
| | | | | |
SIS
NEEEEERS
Mlw|~|w|o|~|®
_RIR[R|R[R|R
ar A
3 oJ
&5 oH
= i
0H 0
30 ol
= Rl
Kl b_l

LH = I LICH.

R0
BJ
i
oJ
[
K]

=
S

0B

2t9]

=2 342

(1) 2018.088 J|& =

O
i
0
0K

Wk

=
o

0l0
<



b
il
o
Olow

> (CH: BHOFR %)
A ct
HE H3 + = £ =
=% HIZ (%) * =9 HIZ (%) *
Xt A2 2 5] Ab 23.71 | 0.00 23.49 [ 0.00
BHOH 3 A 23.71 | 0.00 23.49 [ 0.00
HETHAHE 23| AF(A EFA XL 5.93 ] 0.00 5.87 | 0.00
QU BFALR 22| 5] At 5.93 | 0.00 587 [ 0.00
B 5 59.27 | 0.01 58.73 | 0.01
BNKE OIMMF 15 (22 1) —
EEE 2.94 [ 0.00 299 [ 0.00
o CHEOHOH. =00 222 4.10 | 0.00 3.34 [ 0.00
o EErEEEN T - - -
=P ESA = Al
8| 4.10 | 0.00 3.34 —
=21 2 Al 1 - 1 -
x HEO| =XAESM(II2EE) Yl HIE
xx JIEIHIR0I2 B HLAHIE, S SO S L ZHHIE S HEWA FAR.GEHO2 K= HEO2A Y-
ZH A42= HOE AYLICH
¥ dUESHSE @ HEAME 2643
p SE2=HIE U= (S92l S13HAL, %)
HE HA & =544 EHI=(A) OHOH-SIH =22 H|=(B) &4 (A4B)
_ _ 0| 0.11 0.01 0.11
BNKE OIMMF 15 (22 7H)
=5 0.11 0.01 0.11
=1) 222, HI2H S (Total Expense Ratio)0lgt 22E4 S HOWA 2E5ls '249 JEIHREUS =Xo O H
ToH(HAH2 XAA JE)O2 Us HIERA oY 28012t £ SN B8t S24HI24FS LIEFYLICH
=2) HOH-ZIH222 HISOIR MHOH-SH222E X4 HEHTH(E2HE XI2W JIEF)O2 Ls HIS2M Y
28|12 & EXNXNIF 2EE WOH-SHE220 22 LEILLICH
F3) ONEO 2 THCONA 2AE HE22 NEHCIF IXsHs HISUE 2510 A 2% LICH
=
6. SALAFAOHOH LS
> OHOHFAAE2 Y FAEs (C+9: = wHOr2l o)
BNKEHOIMMF1S (2 Z23H)
OH - OH = RIS
> @ = o > & = o HERIE, EET
=1) HYRRII2H = St FADIMO| ZHS 1Y 2RI|2 = BRst A0 HR)lHO2 Lis HI8
» X232)| OO0l &= 0| (90 %)
2018.04.02 ~ 2018.05.01 2018.05.02 ~ 2018.06.01 2018.06.02 ~ 2018.07.01
Z) HOHEIHS0l =S H2 MHOHHH222(0.1%LHS)) L SAHHM (T Al 0.3%) LMO2 MM EXXII 2E6HH
gl= S HI20| EtELICH




c
=

HCE

®
0 |=
& S
o = 2 w 2
u ~ ol ©
Do | 5 AN 250 i 2
o O nf ul g WY 3 0 i Al = B
L S S5 2 o X A2y R
Ho  HH ul 0 ol [ m = K I+ Klo ok 15
T il e [ Ao M we oS 5|2 0
i S Kk il I = 0 o__.I wA,m ~ ﬂ..ﬂm
<+ = : ~ @ = < O - 1 s E G
A mu,MEEH = < O %___ém% wum_muea
= 4 000 qu._E__ﬂm Efﬂgo +mwﬂ_wXé E@E@@Eﬂ 5o
=¥ ° =S ER T o WAT@ m_wuﬂ@oc E_o__mameme RS
sE m_:_m_émxs = r e OELQEXOE - Qo B ok = 34
o = Ll Al Y < o = o =l W < U 10 ] m o i __%_.
P Wt__o_cw o O K = o X EEOT_EQ__grz Sls s W
.rw Faaa H.nw__O_.,_l\_ T o me.__._o_. o ﬂMvTA = o= L_LILII
23 |f XM_AT:_;T_% o oo Iogm:l__w Mﬂif%&% __g%_x_a
20 ol ul ut Eflm_ ul <0 -3 W 5 3 O_ENL U] E_.Euc 5 = 0 21 o K
= s m o oo = o N T |E I z w O
= IL.:u_ o fo Ard:g = ul (O] < 5 _ucle._____ae._ow K _______L.___ 4
4 D S| Mor_:__i__g_pol Lo é__sJEMEOM mrro_ﬂo_ PA%.&
ol |A|oo__¢__,_gu w20 Al oo M@MJ@|| M@.x
a_f:@ow ooo:__r,_o:E N o Eﬂx_ouo&___o wx_oxamor_m ol = U
R %%g__zga; Sl 2D o = o 2 = MwsﬂoAx Tl
R E slgle @ T la SR 2 (%W == B o ___%E_E__gm__ e
W s|© ol_lr_r.rﬁ gHo OEHIEHE = rosao@ Hiefao
E\)O__o .rm.,o Eg_u_ U 5 B ]| ||rO H = K L.L_.e vl 60 e
__A:___Afgomw é&lU:_d ﬁ_aa ) o1 < < = %A@::Eé uEuD_.a_
ML 1R Ul {0 El____% JETSWE__Q AT "o 5 of
IJHH_T +H:_§£§ %|=_| AR P N H|IHD__AI__ E______aXT
- — IXamMaom a_u___mlnc Ko i) S oA MHEEr o i
Aa___m Wr Al w0 (8 = = o ol A |;+£ ou o _
W.MHE g%%#a&ﬁ%ﬂ.@% Mox_r__googgf .TUNAE_WWIEW__M gxfmﬁ
e ) ol oD | 10 S (7[5 = EETEIQF i i
{._ _I%_n._l_u._é mummg._e <r o mﬁ|LA_|D|\_ wﬁ_|a&uu.rum E_'E._ ,EQEE_' o|_o__= o &
EY K = =2|= = & S v ¢ K W\)H‘_ 20 ol |o_x 5|z oF — o =
Ro < 3 S |= o IT _Alo n_ﬁ_ hy _“_u = - ol Si ol : :. < 0] :_o < @..l,
guﬁmgaw_mm“Ag%Tﬂa EM__WMQ? :_oﬂmy;mwwm iy
5 w__ggfomo-r_ Wiy 2 " saus |3 5 ol |9 = RO M E
iA_]:d_LurXoﬁoM.:w._woJE._EéWOO.POA_' .A__LO_L@_EE._E_. <J ,_u:
JEﬁrjérAT Ech_xT_ -0 Sl il H om0 = Sl =
O:MMOTQJHW_MQEOMFEWA&E.H,X:EMEEQ EM%E__T_ATM h_&i__lo
r;ors E MR Ul o _gm-:_H_ EésfraﬁuLaﬂ s = Jlx_ooT
COLMJEx;anamﬁkAEm_ae_ oEou_u_u_xg| = wlz =3 o
_HM__J:ﬁr___T m T G :____Dro__ Eog___ < = b " goléwm A o
& <Ko [ o) |l |ioD B0 X0 = oy Ju|m |@ ar rlo LE =3 00 L Ko i O ot |« = ) ul |= 70 1]
omx.h.Am_mL.wxfmom___@.wo_mdéo:HAfrmmmOg 1 =t
xszomamErAx:w_molurlroﬁm.l_EH%Xﬁm&:mow NMEWM
= u |= M%j%;)%AoaéoXLSETﬂmaH_M m;iox
o oElEl T omfajsgmasg@_mg5+mo HgET.
b G L gﬂoiﬁﬂTAﬂ%mgnm@xn m__fﬂom_:u
B |R|R s T ol [ut 5 _xrlérxo__d.l = 2
[ Al t —~ OHIIO;X 4L|o.E._
* @.ET___T R = s uHETm_g%mW@émwa:g;
) 2 ] D | 6D 1113 = = Rl oz i e a1 |= = o3
= B R|R i = < ® Mg:_r_______mr
= |2 » i ] R %ﬁﬁxc_rj
@[ w K = | I - =0 @ 0 oF
U Led ] RD i H U or
o x_.ﬁ o = Rl Kio o~
= 10 @lc = of < ol = 4
) ~ 80 <+ ™ o N < =4
K- MUk U = @ [l
K0 U al D =
ol ar &) Ko
Kl < m._“ .
M =
Eal 2
oll =
TA
Wk




