[ H&2EE DA ]

2019@ 053 252 - 2019¥ 08& 24¢)

(2E212h:

ul
5l

180
IS
Ko

]

<+
ioll
il
T

un
IS
Ko

ol
<k
iyl
EX

o)

5 =0}

ol Jts

o

[Z=DF ¢
LICt. ]

ol
0

0

o]

ol

S XX Db

040
OH
<J

BNK A

s
—

k|0
Te}

MAAMY HoEded
:02-6910-1100 , www.bnkasset.co.kr )

HNas2 22 24

(e}



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



b0
oF
o
LY

D
ulo

!
ulo
o0
OF

(K598
(K656
CKe57
(K658
(K659
CK660
CKe66

L]
1D
0f0
Rr

1. 29 iR

R0
I

U
B0
Ul
Y

) Class A

(FA-TIME) Class A-e
) Class C-e

) Class C
E
(FA-IAE) Class C-F

ESNETI
(FA-WAE) Class C-P2e

El
=
El
=

A
Ll

BNK K200
BNK K200

G. <
) ifS
R = <]
9 10 o
SlEl | ©
S | M| 2o 2
@ | 8| R o
o _ - o)
N o s |
al | Ko
m| =
o |
W
a
=
— o
1] . . il
o || @
& ~ | o Bl
R
T K| = <
o)
oll
~
__A_vy
W |
V| 8 i
e 2 Klo
Kk 5@ Q 0H ol
ool | 2L
0| o | R B0
BEls| 2| W
N ! =
x_o, 80 mulu pre
wr o
2 o
=
Wk
=
e || < |9~
k{0 ~J ol [’ R
_ |1 o [ oD
ob Lo | o |Zir
U] 2 [m3
B = Ul
=1

uir

ol
10

20

K+
o
ol

M_M

HlwXl= ChHl =1

u

r
Kl
ol
<t
=

1Kd

Kt

ol
<+
=]
K

o
RO
KA
i

n
H
ul
IH

e}

00

ol
il
O
Wl
o4

ry

nlr
KJ
wl
[

1]
410
20

0l
Rl

<0
_.u_

o]

3+

ol

Ko
]

Kl

S
=

Met oA

F2l D4 el

N X

K+

0

Kl

(M&A), CHZEOHOH(Block Deal),

(=2
=

AS
=&

O
i}

2F -
= .

PS
[

v Event Driven ¥ 22

KF

ol
<k
K
0
Ho
i

Wi

)

F

cl et

t

1
[

* =M QX (Tracking Error)

el
20
Tl

Fll

o

o
H

H
o)

)
%0
el

i
H
o)
il
<1

=

Rr
Kt

A
0
o
oln
0

—_

w

O

-

~J

<

nO

-

oJ

o0
0l0

ok

x
It

oJ
o

ol

ol

<

1o

o

<

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

HIOIXI [ www.bnkasset.co.kr ] Ol Al

=
=

3

A

o
oS8T

| AbE

2

tOH

o XtAIEt

HE
At

I

)

=
T

C

L

i

Al A O
= T M

Q1 ot

50
=

=
=]

o=
[Ny



> LS E (B9 wore, %)
¥ Ot EE S50 Y012 M| 2t ANMSH, 2SN, =AASH L J|EIAS =02 HluWdta = JASLICH
HEHZ at= S - = J] o =< =
KHAHS oH 12,541 12,360 -1.45
BNK K200Q! &l A S 2 & XHAIEH(Z=AI- SIHEH 526 465 -11.62
nee) &= RHAHE A 12,015 11,894 -1.00
Il =0 919.39 894.30 -2.73
Z=(Class)& J|=01H &st
Class A IESIE: 918.64 892.75 -2.82
Class A-e JI=JHA 994 .06 966.38 -2.78
Class C PIESIE 917.42 890.30 -2.96
Class C-e JI=JHA 922.79 896.47 -2.85
Class C-F PIESIE 918.98 893.50 -2.77
Class C-P2e NEIE - 939.36 -
F)JIENA0IY EXNXIF HES AS(MY), S2(BM)sl= 2R = 22 (As=228) NIEEEE
IIAOZ HCEO aXAEUS e AUAZA EX42 L JIRS LEHLICH
U= (Er9l: worgl, wpix)
XHEAE S§UAS
o 0l A= ==
2. —.-_--‘é%'ﬂ} = T2 é%"
b S2EF
s J2sot & HEE= -2.73%, HluWX+= -3.14%2 =24 E2, Bl Xl HEl 0.41% A3otASLICH. HE DI
2 St & HE= KOSPI200KI+=E F=Eote ZEZ2IL, KOSPI200KI =& =, KOSPI200K =S =ZFdt= ETFE 04
26t FAEHAUHIZES 9W¥%pt =202 SAotHSLICH. L& =L MO Z=w=MeF(Long-Short), 220
gl @4 (Scoring Model )0l (2 AN E2LE(Tilting) el SEES JRASIIASLICEH.
P SREA Y 28NS
01=22 s =IO &M HE g2z RAEN SSA-H) 222 HD| A0 Ois 2420 2240l 224
S XA SITHE A0l LIEFSSLICH. S8, st 2 245 L =2 AIES 22 XNE8SA Q012 st=2SAli 2
sgoz &=Z0l0 USsUCCH
s HE= Q8 AHEZ Hluk+E HEEHCOZ FFEE = JUEE HYUHISS 9%t === FAot], HE
MELE 220 e HE2 AMEHIES SXE ZALICH. 0l00% E=x=&=(Long-Short) 1t E=2EE
(Tilting) 82, SN S CIYS =AW es AsHE o HLICH
b JI240lE (&9 %)
2 Z23ME | =226HME | =229HE | 221201 x| 224 x| =234 x| =254
HEHA 19.05.25 ~ ] 19.02.25 ~
19.08.24 19.08.24
BNK K2000!Sl A= E T}
MEH(FA-T 4 E) 278 ~10.57 - - - - -
( HIRXIZOHH A2 ) (0.41) (0.73) - - - - -
H m X £ -3.14 -11.30 - - - - -




E5F(Class)g &

Class A -2.82 -10.72 - - -

( HIWXI==0Hyl &2t ) (0.32) (0.58) - - -
H W X = -3.14 -11.30 - - -
Class A-e -2.78 - - - -

( HILX=08l 83 ) (0.36) - - - -
H W Al = -3.14 - - - _
Class G -2.96 -10.97 - - -
("Xl &2t ) (0.18) (0.33) - - -
Hl W X = -3.14 -11.30 - - -
Class C-e -2.85 - - - -

( HILXI==CHel &2t ) (0.29) - - - -
bl w X = -3.14 - - - -
Class C-F =2.77 -10.65 - - -

( HIWXI==CHdl &2t ) (0.37) (0.65) - - -
H W X = -3.14 -11.30 - - -
Class C-P2e - - - - -

( UL XI==CHyl 82t ) - - - - -
B W X == - - - - -

% HlWX= (1 = [KOSPI200])

% 9| SNAXS U SIS LIEHY = 0jgjo] SBANE SHt= 22 opdLIC
> F=HOX
DIt EERE] EERE] s
FHX 1.0585 1.1894 1.1894
F) ZRQxY LA SO JQHABHC )| FEols =& HWA+o HES 201U B0 He=As
NE2A BDX4 228 O 1Y QUABC A2k 2008 0|2 EEHX2 JIIMWEUC. N3
HMSa= G Jl2 SO QUABCI HIIX4Y SASHH SHASS A0IUT
A =135
p =2 & E
=2 T AL E Sexa
S =SIfeE-
Sy u == e
_ : o |BEER| 40l e | & |22 £ S
=N e og |25 | zu | ze Sa | e
Bl -426 - - 3]-s5] - -] - - 21
&) -379 - - 7 4] -] - - - 11




=]
7| et : 16.20 7| E} & ]l 31 38
E|tHE %ol S | 0.37 e Eol2 1 0.8
SHXA | 0.00 E XpAL I 0.00
=2 ] 0.00 == | 0.00
TAE [ 1.96 oYAIE [ 1.89
Aeexs I 10.38 merExEa | 0.00
oig | 0.00 ole |
A | 0.00 A | 0.00
AL  71.10 EN,
0.00 60.00 0.00 10.00 20.00 30.00 40.00 50.00 60.00 70.00
[XHAFR L& & =
e I} A B
=351 ot 2= eoE
TE | FA g8 |[Ex|zu S RN 2 o3
=3
KRW 8,788 1,283 | 242 - - 45 2,002
(71.10) (10.38)| (1.96) - - (0.37) (16.20)
SHA| 8,788 1,283 | 242 - - 45 2,002
(71.10) (10.38)] (1.96) - - (0.37) (16.20)
» () 28 HIE
[ X &8 3 EEE
=351 =@ | o8 == EEN I
22 [ =4 e SEN BT N PNEyoY 2 o2
O %= 8,788 1,283 | 242 - - 45 2,002
EXA&] (71.10) (10.38)] (1.96) - - (0.37) (16.20)
1] 137 - 3 - - - 325
ZAH& (1.11) - (0.02) - - - (2.63)
&= 8,651 1,283 | 240 - - 45 1,676
EXA&| (72.73) (10.78)] (2.01) - - (0.38) (14.09)
BEEEE

A

*
— — —~1

o MHEZEXE2 Hl

Ao =EZXNE=2 =

SAteH Tl DR 2= X1 &

I+ HEeEXE =S




) EXHIE - Long(0H=)

<l
Kk

B
K0
ol

P
0
&) o
I <
™ _
— [}
y
=1
ur
o
N o oj
(9] of
o
Bl
ko
31
ol
T
- G
11
) o3
)
m%o/o/o X W
5208 g |
1916 . il
i 9310 | o =
X X —
oA R R o el
S ooy o
SR ) K
M o ol
oV -
ofl
I il ¢
N
1“ F..I......LIO 1
L - O i Bl
Rl o or <l RO WMo of MO H N il
=M @ 4 Ok of =5 uo M
N a N
7! X o Rl w
o
W%m861320780m
1S lel2e|e s
ow%m9984332290
iy -
~Slololvlols ol =lol~|x
||| |o|lv]|v|lx|IN]|lo|S]=|o|2
N|[D| XD NP DNV N0 NI
Y Ks2) o | *
mo ar
=
50
o
~
3
= ol ) 4 —
80| i) | 30| ~ ol I 1 1 =I%
HEIH R AR EE E
._IOBLllA_l =_._o O_||r .A; H_u.._l I
cl KRN N Rl = I 0 el N el R I [
_A._ R]U mmH_m
Ok
H
—la|o|t|w]lo|~No|lo]| 2| = w._w

ke
o

m

ol
KK

K0
ol

KK

00
<

e Atet

0

(ZUH=4!) EXHIS - Short(0HE) -

(=2]
=

K0
oD

0o
3
0

-

00

o e
1o

o]

il
K0
ol

0l

> I8 FXHIS - i Ate &t

> EalXio 2

ot

GlXl #2E HEZ HEA

oll

ol
s

i
T

]

00

ol
ulo

o)

3t

Il

ol Xl H

3t

oD
oll

ol
s

0l
3
0

0o

=
1o

> 2ol Xl



: http://dis.kofia.or.kr) &,

= A
=

Al

A
A2EE M2 HEIIZ20

{0
ot

%

iol

0

I

A
(=]

~

B

19.02
4.1
1.85
1.75
1.62
1.54
1.49
1.47

Ot oH

2,351
508
230
217
201
191
184
182

a

0
<

H

53,490
6,833
1,547
1,719
4,971

790
559
1,204

- Long(OH )

B0
oir

S| Ab

2

= I, Ol [}

NAVER

S Xt
=

SKo

0l0

> A -

il
Ko

Wk
oD
KD

=] ]

239

0l Z Xl

E

gl

O ==/ 0 =

o3
nl
Ko | &3
=1
[ep]
3| &
nof—
<
=
<
&
|
ot
%0
T
_ oo
<o
oy | <!
oo =
0H | =
=l =
==
(]
Ul
)
WE| <+
ko[ =
K0
20
30
or

TIGER 200

00
&3

00

A

ol

P RS - USUHH/XY -

HEALE BlS

0

> SEX -

0l0
&3
00

00

=
o

o

oK

il

-

ol

.._J._

]

al

il

> JIELAtA

Uk
ki

16.18

2,000

JIEF XA




O
]
00
0t

Wk

> ENSEUHA(HEMMUN)

oF

of

7 @ 2
1 S g
Ulo S g
ol S :
o I~ I~
=
w_m o+ 00 040 W. 00
» o190 m | <7 o3| <] o
g B0 | 0 g | ki | = | S
-3 RO <ok | o | 81T0] 2
R0 2 = g B R LR R
= ] S A
it & | o 50| 22| 00 oo
b or | SO o { == { ok | = o
= HRIEI RS
gl RIS =l =
HNEEEEE
%0 R
. =
ol _@ﬁ._
00
)
Ko Ul < N
e )
!
) U
) T T
B T 3l
i o0 7r i
o 0H o) % ar
m_:. 1]3! 010
K
= oH
= E
N .
5 s |2
o S 2
(e}
B0 ol
ol =

ok
)l
<+

o

nr
W.m

w%
oll
EL_E

J
i
50
<+
ol
ol
ar

oJ
Rr
<0
ol

Rr

S XA

4

O
Kl
010
OH

ol
ul
i3

J

RO
J

(QIEHu =
{4l =4 http://dis.kofia.or .kr)

RO

0
i
0

0o

==
1o

ar

0
B

Ll

Il
Kl
00
OH

00
3

00



P 2 & HE NS=8E (CHl: sHOH2
HE H3 = = el =
=9 Bl & (%) * =% g2
PNFNEE=X-1PN; 3.30 [ 0.03 3.80 [ 0.03
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