[ H&2EE DA ]

2025 03 232 - 2025E 06& 22%)

Al

BNK K200
(2812

ul
5l

180
IS
Ko

]

<+
ioll
il
T

un
IS
Ko

ol
<k
iyl
EX

o)

5 =0}

ol Jts

o

[Z=DF ¢
LICt. ]

R0
uir
ol
il

0

o]

ol

S XX Db

M LICH

040
OH
<J

BNK A

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

}

2

P
(i

_I

[¢]

(



BEO iR

1.

w0
16

1]

ol

<+

oK

=l
R0
010
OH

INTE= )

i)
Lill

o)
O
)
0
0t

Wk

00
)]
00

£ XHXH&HOH O LY <

6.

il

-t

0o

—
o
o)

oll
140

-t

oJ

-t

10
o
A
ok

o0
0.
00
oF

Kk
ujo
o0
oF
X0
lHo
ok
Pt
2l

ul
=1

H&E2>



s>

<S XIAt

{ID
bl

ol

Rr

ol
]
7l
i)
el

-

bll

ol
ol
or

|

KERHOIEHL Wl =& LICH

=
_l_

H

1o

ol
8!
=
R

-

wr

i

o]

41D
03
<+
ioll
ol
Kq

1o

HO

ol
ulo

[AFSl HTSULH OIH

2

FOH

* SENAS HME =9E 2=

BNKXHAHZ = www.bnkasset .co. kr

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

A 2l



b0
oF
o
LY

D
ulo

!
ulo
o0
OF

L]
D

-

ioJ

A

L]
1D
0f0
Rr

1. 29 iR

R0
I

53
=]

N <
™ o )
> M w | wl
S _ Kl0 =

ul o WI. M| Ul
M S| m EN Y
Ul w | m o)
&1 ol | nk <
Y 0 )
[} k=3 K ~ -
B i | m
= B
11]3 ~ .
00 0 =
o |l =] ™
sl I G =
gy | A mo [ S [ O
T K| 20 | & <
=3 7]
mﬁ ol
ul
5
W T
|
&) W__ m_@
. .
A E
o E¢] [l
g I = i
w| s | = | ou
Wm 00 - = oD
Hl B | < | R
T S @
2K 9
K0 ir %
B0 )
ul =
) g
7
Ko
= -
3 L=
<ot e < |~
srlm | D] ko | o AR
= ~ 1 _|oo]|Dan
S| W oo | oy |zar
) e O BT T =
o | ™ Bl | & ul >~
=
faa) =Y

uir

ol
10

20

Olet

Zr=TEY
=

P

(013

-

il

0
£l

ol
Ho

m#._

, KOSP1200 Xl== EXE Soll Xl

A ARG F

Est

=)

M4

|.

o

IS}

XIS LICH

HEd M9AXE XWI2

[s1

HCH) Al

S
fuskd

T ELICH

=
.

B2 SN2 Z KOSPI200 Xl== CHHl =t==AS S Al

[0
B

JF
U
=

o

Wk

rd
I

=0

=
-

1,435.97 |

JI &It 9

1,251.30 |

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

=
=

3

A

(Class)g JI=Dt

=

HIOIXl [ www.bnkasset.co.kr ] OlA

=
=

S

[
o

Bl

-

)

O|0]|]O| O
A ol I
< SIS <
1n_011
OO DD M~
V| N|WO| T
(0] (o) BN
- -l oy
<t < | AN
Yo} 54.:
m
]
OISO
O~ O
S| — ]| -
- - ~|lo
ol | o N~ oo
< 49_,
m
3

3 Ar

0 ~

= KH

I+ ~

wr

ed

=

I3

i

Klo 180

=

on =

<

ol K

o.

o

o

(Y]

X7

X7

=

[an]

14.76

Ar

Class C-F

]

-

0
H

o
<0

no
D
It
J

t=2 Ltz Jt3S ZELICH

{0
o

K4
ol
z
il
al
z
oF
0l
8 0l
3T o3
M0 &
0=
D <
T
o

P BES EXFE

I LEZC2 24

-
1o

HO
ol

<

]
R
w

<

ol

oJ

0=
1o

S= FIot KOSPI200 2t& &=

- KOSP1200X| = =& = <

ETFSOl Xt

=
[

JI=XN=+==2 &t

KOSP1200=

ol
=<

d M2

=
=

lod

ol
o0
0H

At

Wk

oJ

F

10%01

Kk
[0

H
o

e HE s

cl gt

Ok

il




[D|E|. LN E.I:]

[l |

- HAEHS  SUE=S BSF2 R&EF2H2 Long/Short MeF L A&
[—)

=
Quantamental &k S22 A

A
Ja

QAY JIEN 2aS Hatst

- RO A ReAMNE AUE DI NS oD MHE MBI HANS W45t M2
2= AlBasket / KOSPI200ETF / KOSPI200XI 482 S RHar2 X 2het HEES / HEESHS 2+ e

K
S Crst xeldel ®a2k x7
o

- Bvent Driven & : 3| A} HIE ZMAl DX HSO0ILE A= 2HE

22 J|2 SO HE= 14.8% 0/20] LM H, HWAZ HHIZ2= 0.95% O E dHs=LICH
=) =0l D20 =2 =F2 ASZA FHE 2HGILD, =0 E2AHE UESotHMH AIEL 0] JIES
CIASLICH. StAICH D=2 S=22 EACZ 2N EEAYH0 2E 222 dlAZAJLD, 2 SAle &3 2Al,
=0l 2 |, ZIJUHE JIHZ0l Hold &S DIZ3tRASLICH. 271 Yille As2H S0 S=I0F 20l
FoLl =&, &Y HE S X JIZH e 2 282 BJSsLIc
S HMCE DAL0 A4S £E5ts ZEZ2/Q9 ETF U M4 422 45101 FAHLY HES 9% £20
2 SNASLCH. T ZU40 MAOZ [RF SN, B MY, 2 DY MY, AL AE M2
At S LICH
b EXEE L 22HE
AR JHAEN ME =0 =2 Sl BIE N 2 EXF A2l HHe 2 ZUEANE HJEsS HAAEOZ =0|=
AEQILICH. CHEF 2HAl 210 Z2UX U0, D=2 22 &G =2 JI20 |-Y2 &0 &4&6t] U
Cle &2 SAN 222010] & 1oz BLICH. Al SAIQ 2Hed) 22202 Sots, HUS AlE
2= 2|AT2eE HESIH HEA 220 = AHELICH
s HE= HDKLE UHEEOCZ =S £ UESE HUHIESS 98% =22 KFAot], HE HEHL &S0
B HIZS AT HIES 2K MFULICH 012 En40 2HS It 22F SHEY, S MY, 2 g
Mep, E|E RE M2 A (ZALIC
p J|Z2txUE (SH2l: %)
23 | =2260E | =29HE | 2212018 X224 x| =234 x| 254
HEHA 25.03.23 ~124.12.23 ~|24.09.23 ~|24.06.23 ~| 23.06.23 ~
25.06.22 25.06.22 25.06.22 25.06.22 25.06.22
BNK K200QI G A TS 2
Al (AT ) 14.80 29.58 20.62 9.65 26.26 - -
( HIRXI20HH 83 ) (0.95) (2.80) (3.31) (3.25) (7.60) - -
H m X & 13.85 26.78 17.31 6.40 18.66 - -
ZZ=(Class)d &
Class C-F 14.76 29.47 20.46 9.46 25.81 - -
( HIDX A0 A3 ) (0.91) (2.69) (3.15) (3.06) (7.15) - -
H m X & 13.85 26.78 17.31 6.40 18.66 - -
% HmAZ :  (0.98  [KOSPI200]) + (0.02 * [CALL=2I])
¥ 9 EXNAEES UH HAUE LEYE 2 0lcdie SELUE BHGl= A OtELICH




K

Rl
K

1.1059

| 26043

1.0899

2

| 2343

0.6218

S

2t

K

Rl
K

U

ary

RO

-

KF

ZAM HlmX

PNE:S

harg

=
o

(s

= o
D

o
oJ

5,460
7,087

506
311

232
300

=
Ur 7
o0 Ko
RD

72

M

0o
S

Klo

X 2

T

4,721
6,400

[

&D|

&I




w0
0.
<

1 94.10
100.00

54,986
(100.00)
54,986
(100.00)

80.00

60.00

2,852
(5.19)
2,852
(5.19)

> Atdtd S E

C
i)

JtH 2 Otehet Z&LILH

b
o

(o] Xe]
=

Al
D 2,568HEHR / MEMHE

7Y s

o = ) )
— S 5 |5 9y @
m o _ < ol ©
Kl ~ - ok = =
o
< .
3 & =
®© - ™
< 9 3 8 8 8 <
o — o o o o o =
L | g O m=._ NN_
i o o il e urf =
N3 RS o
il MHro K 2
Kl R
o 7ol
~ Pl o e
ol -
& 3 w| 2
°13 20
2 [
a3l 2
3 =)
o
@ —_
= M
o Wk Klo
Q
o
©
0l
= s e
o
<
bl s
0
8 O
S < =
w R 8 8 8 8 _
o o o o o
O- g 0 N PO -
N~ DN O
i o B 7l c ) m_ﬁ s s o
N3 0 KD ' X0 5 2|e 2
o AV K
A wOu i —
= i < W o= |=
IN KI K = 5 6D

* ()

4]
o)

=

fo

_J
KIo
ur
oF
0Kl

g

[
o)

=BILT

0l0
&3

100

A

ol &

> ol X0l 28t ALE -

00

=
=

> 2ol Xl

0

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

LA HEII=0l

=
_T__)A\_

A___
o3
<

oll

-

20



> =Al - Long(OH=)

=z = &2 B2t Hl =
At & XH(005930) 175,944 19.04
SK3H0I &l A (000660) 20,049 9.37
BH3H0I O 2 A H 01 A (012450) 1,592 2.72
NAVER(035420) 5,110 2.50
KB2& Xl (3=)(105560) 12,754 2.47
& CHXt(005380) 5,316 2.03
S A L 2 2] E1(034020) 16,881 1.85
AlEt 28 X33 AH055550) 16,773 1.81
J10t(000270) 9,698 1.74
» =4 - Short(OHE) - HHAIE glsS
P A - HEAIE 83
P 0SS - HEAIS &l3
p AESEXNSHE - HEAIE 83
ALY I A S
=5 g Oi==/0H & H k4= H
2025-09 DATI200K =46 2 04 %= 1,317
2025-07 SK&to|Ll ANE A2 0H 2= 513
202507 AN E LS 04 %= 475
2025-07 IS 2AHOIANEH S e 286
202507 IILWIANE LS 04 %= 129
b HQUIMAME - HEAIE SIS
P SSAH(LU) - HHAME SlS
P 2SN - NU2UHOH/XLY - HEAE Sl
p SYHIIA - HEAIE S
P HIIUZE £ 02 - HEAE Sl3
> JIEFR}A
== =«
=0 TH03250-2706(24-4) (REPO OHE!) 2,501




M

~—

vV v Vv

e | 2Qule

18,419| 35.64 | | |

HI| M7} | 35.64%
8,232 15.93 a8 15.93%
6.644| 12.86 Ee 12.86%
3,146 6.09 e [ 16.09%

=] o
2,325 4.50 o [ 4.50%

oletz | 4.03%
2.082| 4.03

225 I 2.95%
1.526| 2.95

[ ] 2.87%
1,486 2.87
29 [ ] 2.40%
1,242 2.40 ses [ 2.28%
1.179] 2.28 et | 10.44%
5.306| 10,44 0 10 20 30 40
51,677| 100.00 c2 OpjmE 7R S HEO YO Yt FAC| P5E HES LIEYLIT
o 9} 94 %100



00
0.

)
ol
O
7l
00
0H

Wk

oH

> X220 (HEIHUF)

of

5] 3 =
ur S S
o S S
ol = m
;mH_ [aN] [aN]
010
0] I ] P ) 0
) 0| oo = % ] [COT PR L o
ok M_ op|KF[wifwl| o fon | m_z_
il e O 1 ] P e ] L
oS @A%iimgommméﬂ%
=0 W 0101 0H g0 ] C20| 0H|R el oo
00| o | <3| iy oyt L1{ S |0
of 0H o8|z | 5|2 @[ | e
K- £ e e L o e
=18lEE=le B2 RIS
S wlo|w® MBS
P ioJ
) % o
o, e
o3 ol
E
O
<k 5 k
™ _
= ok <k
0 ) =
)
o) o Ii5 m 2
Ko . 00 - 8
oo Ul 0K
0H
Ul <
. 00 ar Br
o 0H o 00 o
Rr 50 O 0H O
&R |
all
s | s -
= S -
i N o
OH m m
B0 Wm Kl
0 =
ol A0

ok
D
<+

o

nlr
Kl

S X2 A

I

OH

=)

Ju

0

RO

Ju
5
0

| 8XSAIAFOIEDE W

, 83

=

Z=A http://dis.kofia.or .kr)

15

E

ol

(

= AsLICH

K

RO

ar

R0
Bl

ar
ol
O
Kl
00
OH

Ar
mmmo%&
| 20|k (=
gouuwgmo
0H
D
<
Tl=|=
o | 8|
Al
SR
N|O
)
s3] =
SIN[&
%mm
o
Al

L = & LICH.

o

10

ar
ol
1[3]
K]
({0
0k

2t9]

=2 3872

=) 2025.068 J|1&= =

ol

ol
OH
nd
040
m._m

Wk

=
1o

A

0l
o3

700
00

-
o

00
OH
wr
oF

=
1o

A

00
&3

00

0
=
o

¥



2=+ % HlE A= (CHQl: wiorel g)
bS] ct
HE 33 2 = & =
=9 HI= (%) =% HI= (%)
XHAF2 23] Ab 15.00 | 0.03 16.16 | 0.03
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