[ H&2EE DA ]

2020 118 259 - 20214 028 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. ]

]

040
OH
<J

BNK A

: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



b0
oF
o
LY

D
ulo

!
ulo
o0
OF

(K598
(K656
CKe57
(K658
(K659
CK660
CKe65
(K666

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
FA-THH S
(F=4-I148) Class C-F
(F=A-TtA8) Class C-P2
(=A-Tit&) Class C-P2e

b

=
=

El
El
=

El
E+
=

(]

A
Ll

A
()

A

EX
EX

|

el
pal

A=

==
A=
S

R=]

;i
=]
=]

uid

BNK K200
BNK K200
BNK K200©
BNK K200¢!

)
3
7o) 41D <|
S\ o3 | &
S |uw|n=| 3
@] = = o
P A w
=
— 0}
n o L =t
||| T
70 ~ | o )
DT I T
T K| & <
Gl
oll
ﬂ/l
__A_vy
W
mmaﬁ S Ju
Pk = Klo
SECIRS of
L MERG
nmids <1 X
| o | K 0
w_ =[S 2 w
= =
zoao S =
wr S
3
=
WF
=
U ol
) Al K
- T4 &1
= i)
<J ur
u = 3
B ul~
=1

ur

ol
Hp

20

Kk
o
of
3+
=

K1

mc

ok

Atottd, BlW Xl |

K+
ol
&

=
K]

e}
RO
Ki

i

A
W]
IH

e}

00

ol
i
0
I
)

u

il
Rl
Wl
s

i
410
0

0l
Rr

<0
Bl
c
<+
o

Ko
J1

KJ

X
A

LA

He

2! A el

N X

Kt

o)

Kl

ol
ulo

t

EX

0O X
[

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

Kk

| D0
o L

=1
=

v Event Driven

Kk

ol
<+
K

0

1o
un

W}

£l

F(Tracking Error)

X

» ZHQ

o)

e}
%0
T
i
A
0
]
il

=

Rr
K+

)]

o)
Ho
o
30
i}

n

-

~J

<A

nO

-

oJ

0
0l0

ok
Mﬁ
[

oJ
or

ol

|

1o

o

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

HIOIXl [ www.bnkasset.co.kr ] Ol A

=
=

3

[=:|
=

INE SEFX

=)

0K

F

S
=

) HES XAl

=
e

o]
AN

E0IgHA

=
=

SEAM



> LS E (B wore, %)
% Ofch B2 S5101 ZOIUDF MDY 200 TAEH  SIYEH =XAEM U J|FEI2HO| £0/2 HIWGIA 2 USLICH
HE® A at= S - = J] o =< =
Kt A oH 22,571 08,455 26.07
BNK K200Q! S A S E RHAIEH(FRAI- CRELL 584 2,331 299.36
nee) &= RHAHEH 21,988 26,124 18.81
DI 1,262.90 1,494 .85 18.37
=2 (Class)d J|=0tA2 &
Class A DI 1,255.36 1,484.64 18.26
Class A-e J|Z= 0= 1,360.64 1,609.55 18.29
Class C ESIE: 1,243.01 1,467.87 18.09
Class C-e IEDIE: 1,257.60 1,486.56 18.21
Class C-F ESIE 1,259, 12 1,489.75 18.32
Class C-P2 IEDIE: 1,203.84 1,422.34 18.15
Class C-P2e NEPIE 1,319.57 1,560.20 18.24
ESSESENE Exr XF HES 2(0HY), 22(B0H)ots J2 C= 2HI2 (ME2TE) 22BA0 B29s
JIHOR HMEO NASUS LHE 20ZA EXHA2 L IIAS LELUC
xe=tl2U S (CHol: SHorel WHorgy)

E— T oS e JIEoHA (&) HlIo
T 0T ST TEe - 2H2 N2F | 22 122

2021.02.25 481 17,476 1,494.85 1,467.30

(=) Ql Aol=2 &
2. -.-:%%"PJ = T8 é%’
p 2H1l

28 J|2Eor & HC E 18 37%, HIMXIAS +16.24%2 22122, HImXlZ& CHHl +2.13%pt A 3I5HASLICH
420 J|LUiEl d=S-E22F HIOIAIA XI0IE 0|8 =42 M2 S0 A0 2EEC Je2S 0I»/SL
Ct.

D2 SoF & HES KOSPIZOOII Z === ZEEZIQ, KOSPI200KI 242, KOSPI200KI 42 ==5l=
ETFE D0l FAHAUHIZS S 9%pt ==2O 2 SAoHASLICH. £ =2 MO Z2x=MeF(Long-
Short), 230 E%(Scorlng Model)Oll 2 2N =Z2EE(Tilting) JdelDd SEAE2S RAIGIIESLICH
> EXEE ¥ 22HE

BHA BZ20 2 AMIMINC HIOIE #HESE &Y 0| S22 &0 HIIELHO| MAZDH HIlE=s JIHZ0l
AOILID USLICH J2ilh ZII3= D20 e EH ASst &) MAE22IIF 2512 IS KAS JpAX
2 0120 =AAE2 C—’FHIE 20110 UsLICEH.

X2 2ol A0 M2 =) ZFHO| UEILD U9 22Y s Al HED JIHEUE J|gtoz 2HH
ol HIIgEAMUH EHS 7“E”Olm St= =5 IAl 280K 4018 HS SIlole 282 20H I3 E2 €
210 QUSLICH. Tt HHUEW sHLsls FII0F 3126t AT A 22/as0 G2 SAl HsSH =
= ANUXH RHAE 2R s Hez 2L

& HEE= QG AHEZ HUWAE AEHCE FFE £ UEE HUHIS2S 9%pt ==2=2 FAlot], HE
MEL ZE20 e HE2 AMEHIESE SXE HZALICH 0l0= E=x=X=(Long-Short) 1t E=2€E
(Tilting) 8&f, SAX2 S s LA Nets ASHE A LICH




2re2 (B9 %)
230" | 2262 | 22ome | z2oHl | 224 z 23 z 25
HO g 20.11.25 ~ | 20.08.25 ~ [ 20.05.25 ~ | 20.02.25 ~ | 19.02.25 ~
21.02.24 | 21.02.24 | 21.02.24 | 21.02.24 | 21.02.24
BNKJ;P{’;"E_%@%? i 18.37 34.30 62.69 49.99 49.49 - -
( BIDXA0H 23 ) (2.13) (2.67) (5.86) (5.10) (8.48) - -
H X 2 16.24 31.63 56.83 44.89 41.01 - -
ZZ(Class)d & &
Class A 18.26 34.08 62.28 49.49 48.46 - -
(HIDXA0H S ) (2.02) (2.45) (5.45) (4.60) (7.45) - -
H @ K % 16.24 31.63 56.83 44.89 41.01 - -
Class A-e 18.29 34.14 62.40 49.63 - - -
( Blm X Z=CHHl &1+ ) (2.05) (2.51) (5.57) (4.74) - - -
B @ A = 16.24 31.63 56.83 4489 _ _ _
Class C 18.09 33.69 61.58 48.63 46.79 = =
(HIDXA0H S ) (1.85) (2.06) (4.75) (3.74) (5.78) - -
H X 2 16.24 31.63 56.83 44.89 41.01 - -
Class C-e 18.21 33.95 62.05 49.19 - - -
( HIDXIA0H 22 ) (1.97) (2.32) (5.22) (4.30) - - -
H @ K = 16.24 31.63 56.83 44.89 - - -
Class C-F 18.32 3419 62.49 49.75 48.98 - -
( HIDXIA0H 23 ) (2.08) (2.56) (5.66) (4.86) (7.97) - -
H @ K = 16.24 31.63 56.83 44.89 41.01 - -
Class C-P2 18.15 33.82 61.83 48.93 - - -
( HIDX20HH] S ) (1.91) (2.19) (5.00) (4.04) - - -
H @ X 2 16.24 31.63 56.83 44.89 - - -
Class C-P2e 18.24 34.01 62.17 49.35 - - -
( HIDXIA0H 22 ) (2.00) (2.38) (5.34) (4.46) - - -
H X 2 16.24 31.63 56.83 44.89 - - -
% HIWXIZ : (1 * [KOSPI1200])
X 9 EXNAMAN2 A JuE LIEtE & Didio 2EHUE B&Gt= A2 Ot LICH
> =H I (21 %)
J|2¢ X234 X264 x214
=R QR 3.4395 2.7616 3.9579
=) =M YHI|Z SOF QIHABC) ZZ56ls =& HnA+0 HES A0 45| DAUAEXE B0EE
NE2A D% 228 O 1Y QHABCO A 208 X009 BEHIMZ JIMELICH ZHQXO X}
MSAS GiT J|2F SO QIMABCO HDXA SASHI SHASS 0I8LICH
p =S E (ol wuots))
=2 T AL E Seifja
9 = 25 —— SIS ormt
=y e e E";?* sy | me | @ %j g | 2as | ® | =EE
o1 2067 3 - w07 | 711 - - - - 9 1 3,096
ol [ 3,569 - - 103 518 - - - - 4 0 4,195
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> A2 HSE (S+9I: %)
=l &
7|et 3 16.63 Jlet @ 5.54
solEola [ 1.79 E|HEoIZE [ 165
SR | 0.00 SR | 0.00
£ | 0.00 == | 0.00
oAE [ 3.07 oALE [ 3.16
e ERSA | 0.00 retEXI=EA h 233
oig | 0.00 ol2 | 0.00
A | 0.00 A | 0.00
T4 C ‘ : : I‘78.50 ‘ T4 [ ‘ ‘ : : I87.3‘3
0.00 20.00 40.00 60.00 80.00 100.00 0.00 20.00 40.00 60.00 80.00 100.00
(T8 S (Crol: oioigl, 4)
= TH A A SN
S5t = SR ct = _
O?ﬂ; EN k] VB _XZ;;; s | ma | & |asne| e E-JNOEIHS B HEEE
=3
KRW 22,339 - - - 875 - - - - 508 4,733 28,455
(78.50) - - - (3.07) - - - - (1.79) (16.63) (100.00)
SHAH| 22,339 - - - 875 - - - - 508 4,733 28,455
(78.50) - - - (3.07) - - - - (1.79) (16.63) (100.00)

« () P4 HS

[EEZ XS] (Sr9l: wpig, %)
ss= == WENE == | =end |ooine N
a5k =4 | ma | o= [S2|zulze] & [a=ne] 0w | ¢ g | 2F | me=e
O == 22,339 - - - 875 - - - - 508 4,733 28,455
ZXAEl (78.50) - - - (3.07) - - - - (1.79) (16.63) (100.00)
& - - - - 34 - - - - - 2,298 2,331
ZXHE - - - - (0.12) - - - - - (8.08) (8.19)
&= 22,339 - - - 841 - - - - 508 2,436 26,124
ZX Al (85.51) - - - (3.22) - - - - (1.95) (9.32) (100.00)
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(CHol: BioHRl, %)
_ & D =
HE 93 2 =
= HIZ (%)* = HIZ (%)*
XH&t2 23| Al 7.29 | 0.03 7.82 | 0.03
Class A 4.64 | 0.05 2.84 | 0.05
Class A-e 0.19 | 0.03 0.40 | 0.03
Class C 1.69 | 0.20 2.93 | 0.20
ELONSI AL | Class C-e 1.14 ] 0.10 2.33 | 0.10
Class C-F 0.58 | 0.01 0.71 | o0.01
Class C-P2 0.03| 0.15 0.07 | 0.15
BNK K200QI Bl A= E T} Class C-P2e 0.05 0.08 0.14 0.08
AEH( AT S) T ETHAHE 2HE| AF(AIEFS XL 0.89 | 0.00 0.95 [ 0.00
U BEAFR 2| 3| AF 0.71 | 0.00 0.76 | 0.00
24 & 17.21 | 0.65 18.94 [ 0.65
J|EtH| 2% 0.22 | 0.00 0.05 | 0.00
SH2=0H0H. S % 19.34 | 0.08 24.77 | 0.10
- OH0H- i =smae = A-Itllﬁ ey 0.96 | 0.00 1.64 | 0.01
Sz
=P 20.29 [ 0.09 26.41 [ 0.10
Z2J{eH Al 23.50 | 0.10 65.23 | 0.26
* HEO| =XAtSH(JI2ZHEZX) OiHl HI2
» JIEIHIE0I&t 2 HZAHIE, SA S2 HE 2 ZHEIE S HEWM Z&AREBISHOZ K== HE2= A 00K
SH ==2= M LT
¥ dUEUY - HEAIE 23S
> EESLHIE HIS (CHSl: CIBHAF %)
ofs ME ARIHE H|Z §Hat
HE ™3 =
= Ao =2 HE= A = Ao = HE= A
Fozw |szuse | 208 |FSWF | ARiEE | 2w
BNK Koooolct A=RETAIE] M| 0.00 0.34 0.34 0.00 0.34 0.34
(FA-ItdE) =] 0.00 0.42 0.41 0.00 0.42 0.41
EF(class)d &
FSB) 0.35 - 0.35 0.35 0.34 0.70
Class A =) 0.35 - 0.35 0.35 0.40 0.75
Class Ao ISP 0.25 - 0.25 0.25 0.32 0.58
e 0.25 - 0.25 0.25 0.42 0.67
Class G ISP 0.95 - 0.95 0.95 0.32 1.27
e 0.95 - 0.95 0.95 0.42 1.37
Class (oo ISP 0.55 - 0.55 0.55 0.33 0.88
e 0.55 - 0.55 0.55 0.42 0.97
Class CoF ISP 0.17 - 0.17 0.17 0.35 0.52
| 0.17 - 0.17 0.17 0.42 0.59
Class C-p2 ISP 0.75 - 0.75 0.75 0.33 1.08
| 0.75 0.75 0.75 0.43 1.17
Class C-Poe ISP 0.45 - 0.45 0.45 0.31 0.76
| 0.45 - 0.45 0.45 0.41 0.86
=) 222, H|9H|§(Total Expense Ratio)0l2t S22+ = HCOWAN RYots 849 JEHEEXS =Rt 2B
ToH(PBAHE U2 IF)CZ UE HISZA Y 22012 & EXXDL 2EE ZE22HE4ES LEIYLIGH
=2) DHDH'§7H¢¢E HIZO0IZ DHOH-ZH4422 aX4 HBETM(B2.H8 JZH JE)22 L HISEM Y
2&JI12t & EXAIL 28 MHil-SH==22 =FZ LIEIELICEH.
x3) DXEO ZQ DECNA LME HIES NEHEI HKGHs HISHR OHE510] &HAHSH 2XILICTH




6. SAXHAHOHOHLH S

> OHOH=F=ARE L JlE= (Ch9|: = oHorel o)
BNK K200Q! S A S & X Al EH (FAI-TIH A4S
o4 % o < OjopsI & g F "
+ = 9 + & = o CERES Rl
406,644 27,198 411,480 27,847 135. 12 536.06
=1) HESEII2 5 HEE FAIHY SHS g 2EII24 & ER/E FAQ HINHKCZ U=z HIS
> =Z232)| 0HOHE & E =0 (EFS1: %)
2020.02.25 ~ 2020.05.24 2020.05.25 ~ 2020.08.24 2020.08.25 ~ 2020.11.24
261.64 99.21 85.50
=) HOHSI M0l =2 2 MHOHHN 2 (0. 1%LHRl) L SAMHHM(HEZ Al 0.3%) M2z MM SXXIL SESHH
&= HE HIE0| SItELICH
o o = s =
7. N&ESEAL D7 FAH0 28t ALE
(Et9l: woral %)
HEHE | BNK K200OT i A=A E X AIE (AT M &) Class CF
== =olE
1,750 52.16
=) ENSY Y SAS2 UM EAL 2 Mt FIOLE(20H)E A2M, o0 Tt EXNHSH & =2 E0]
HESE &+ UsLICH
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