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1. 29 iR

PIIE2HE [H2HE:| USAZL S SEXY0 & S ds3| es2(HIxeAy)
HEgE 28EXNEs HEIC
BNKLH LSO E SIS A E XA EH () CN9BO
BNKLHL BN Z S THSHE XA EH(IHA) Class A CN961
BNKLHL BHOHE SO IHSHEXAIEH(IHA) Class A-e CN962
BNKLHL BN =S THSHE XA EH(IHA) Class C CN965
BNKLHL BHOHE SO IS EXAIEH(IHA) Class C-e CN966
BNKLHL BHOHECHIHS S RHAIEHIHA) Class C-F CN968
BNKLHL BHOHE= SO IHSHEXAIEH(IHA ) Class C-W CN970
BNKLHL SHONZ=SHIITHS A E XA E (M) Class C-P2 CN973
BNKLHL BHOHE SO IS E XA EH(IHA) Class C-P2e CN974
JUE HE HES S =LY 2019.04.15
== 2k 2025.10.15 - 2026.01.14 == 2t =IO WEo =£)|210| 92
HCo =2 SENAE ZSAHC(HRAY), 208 LS 528
Tt 2 8 8l At BNKTY &t 28 204 31 Al EASE T8 E9sE
H%ﬂgg;ﬁf“ NHs & 2o U AN BH2] Bl AF NBEETE A
MZo| EX
MESZ0| ot MEDI|I B MASIIAIH(ABSTB), JIHOIS(CP), BIAIK S SN XS
EX6IN, WAEZEZL|Q SH0IE2 0.5 LS £+ 2H2 50 22IBSH 02 EXNRES
EASIGIHA OHE Ol O|Xt20lE =7
=) MEO| XAIE ZSIAE 28EXE3 SHOIX [ http://dis.kofia.or .kr ]
22 A EHO0IXl [ www.bnkasset.co.kr ] OlAl EQI5tAl £ JUSLICH
> Mot & (EF9l: Borel, %)
% Ol HE S5104 902D ®I|Y 200 NASH SHEN =TASH U J|EI269 =0/2 HIDIA & USLIC.
HE % stz P ST T
KHAHS o 49,506 59,472 20.13
BNKLH L SHOH X S| TH S A E XHAIE IS H 0 1 208.77
(2 2) = XHAHE N 49,506 59,470 20.13
PIEDIES 1,024.43 1,031.38 0.68
Z2(Class)2 JIEIHA g
Class A PIEDIES 1,044.77 1,051.31 0.63
Class A-e D==D == 1,031.08 1,037.67 0.64
Class C PIESIE 1,053.37 1,059.73 0.60
Class C-e =& 1,032.20 1,038.69 0.63
Class C-F SIESIE 1,025.26 1,031.88 0.65
Class C-W =& 1,050.15 1,057.03 0.66
Class C-P2 PIEPIES 1,016.05 1,022.34 0.62
Class C-P2e =& 1,031.25 1,037.80 0.64
=) JIZJI20I2 EXXOF HES A2 (YY), Z2(SM)5lE 2L £= SH2 (AS2TE) 2AI0 H29s=
IO HEO aXAMEMS SHE 2AXH SR Us IS EUG.




XE2H2WS (CH|: SHOrRl, BHOEXL)
X SEAE 7S

p HEO EXMES

*» =2Q ENME: oHEY, 24, 254

* X2 M2 Yield Curve &2F, Relative Value &k

* 2|8 22l 22l 2lA3, A elAa, 854 2lA3a
2. @2ZI Y = E S
p 2EZ U
oHE D12t 2 MHAHZ32l=s ASsotIFSLICH. =10 38 22le= +0.473% AS8 2.995%2 0t2ot ), =210 104
=cle +0.561% A&t 3.42%2 0t otASLICH.
108 2SS4 I ASH XS0 el AU J1E22l 2ok JItH20l LT 015 Y A 2512 /EX
NS SOotHA 2 W2 2l AN ASsHRSLICH. M2 JIE3el 26 DIy 23 & |/de &
2 UM, SHA A=z 2ES /S A Ly 2 M EX A2l &35 oz = A 22 2 = 45
OIARSLICH. 2 SSIAJZ0NAN =22 SoiA HE X SN 20 MLdS A8 &80, JI=3e
Z2AE JIOIHANA QoS F&s QK0 1H ESEUHEN =22l =2 UES MESOMSLICH 2289 21=H
S M JIsd LOotNHA 128 2 A S2le 2| 2els otzoldeu, 228 HRs 228 =
Q= )3l MAs FEgoz )| 2els AsoiESLIC. 18 =dle J12 MHEE U2 28 1020 MMF X
= S22 14 Ol SO, CP 22l S22 =U A 2cl sttolFSLICH
2025F Y YA ATDY = D& B EEl) 254 s & HES oz SHYEHJASLICH. Sl 11E
Z22ESRARE 012 222 256t S MWEAZS SSAM0| &iSlE BEUA HeHdt 26 &0t
SES4H0l ¥2 34 HEHAM=s SEXNAIE2 FES 201D /At M AHIF SLDASLICH. 202689 1€ =0ll=
JlZ2 X2 &8 MoK 2 ¢x 22 34 2AH EJdSLICH
S HEE= 320t =CHM &EI|IF B2 HAH/CPE HAUSIHA Hel=dS =RSAJASLICEH.
p FXEE L 2EH E
=208 2cles tUe Hsd &0 20 £ S 22 2284402 A EXNae Y3 NS5EHM 42§
SE 2 MYUALICH. 2 HI| 40l et SG2F Al20] &He Jt=2dl, JI==22l ot DIt AEE O
=2c| otgl FEAXol S8 XHE 2192 MAESLICH A =IOt A 8 Jisdl SAMZ29 U2 0ls
oz ZEAINE =g 202H0| ZME JI20l, 282 & Hs 018 RsS4 &2 2% HEW HEZ olst 210X
ozt AN K=oZ A Lz BY0| g MUALICH. sHH, 1”9 |22 A£9 =2 |2 = 5L
AU=o MAE 2ot2 ZoAY HH(2/8)2 M 22E Jis4d0| d=oll, 0122 M22 dF Q&9 s&Ee=z
=2Z2Y S Z=2o EFAYH0| SN HeA=2l A 20| o2 W HAEI A2 SHLYLUICH G
Ot 2L UM o2 &Y 22 & 22l gl A8 & AEH0IEZ FIOHC 22l = SEle=E 2l dleXe
AN SEote S801 LIEY tsd80| =2 Hes THELCH
SED ATZYEE FD| &Y 2/ATI NBEeE J2 =323 ZHZ0 Ter 3I13el SA9 UM ez &
e ALt
Al AR Hxs0 2 £2 SYUME 276tD, 20M ¢ YA 22 20| SA0 200 M
ATHE= M &UE Hoez THELICH O, AUz 33 220 Mo A8 22 JAM=eE 6 A
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NeZ olatgLith.
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> J|2AE (SHl: %)
ZZ23ME | =2260HE | H29HE | &H=21200 2 X 224 X =234 X 254
HE A 25.10.15 ~ | 25.07.15 ~ | 25.04.15 ~ [ 25.01.15 ~ [ 24.01.15 ~ | 23.01.15 ~ | 21.01.15 ~
26.01.14 26.01.14 26.01.14 26.01.14 26.01.14 26.01.14 26.01.14
B%%Effg”ggéﬁ” 0.68 1.38 216 3.17 7.39 12.34 16.40
( BIRX20H & ) (0.03) (0.08) (0.15) (0.32) (0.61) (1.38) (2.92)
H w K & 0.65 1.30 201 > 85 6.78 10.96 13.48
Z2(Class)g &=
Class A 0.63 1.27 2.00 > 95 6.95 11.65 15.22
(BIRX 20 S ) (-0.02) (-0.03) (-0.01) (0.10) (0.17) (0.69) (1.74)
H m K & 0.65 1.30 201 > 85 6.78 10.96 13.48
Class A-e 0.64 1.30 X 3.01 7.07 11.83 15.53
( HIRX2CH| ’\*D_} ) (-0.01) (0.00) (0.03) (0.16) (0.29) (0.87) (2.05)
H . X % 0.65 1.30 201 085 6.78 10.96 13.48
Class C 0.60 1.23 1.93 > 86 6.76 11.35 14.70
(BIRX 20 S ) (-0.05) (-0.07) (-0.08) (0.01) (-0.02) (0.39) (1.22)
H w K & 0.65 1.30 201 > 85 6.78 10.96 13.48
Class C-e 0.63 1.28 201 0.9 6.97 11.68 15.26
( BIDXA0H8] Mﬂr ) (-0.02) (-0.02) (0.00) (0.11) (0.19) (0.72) (1.78)
H @ X % 0.65 1.30 201 0 85 6.78 10.96 13.48
Class C-F 0.65 1.31 2 06 3.03 7.12 11.91 15.66
( BlXI2=0gl g ) (0.00) (0.01) (0.05) (0.18) (0.34) (0.95) (2.18)
H = X & 0.65 1.30 201 > 85 6.78 10.96 13.48
Class C-W 0.66 1.33 209 3.07 7.20 12.03 -
( HIRX2CH| Mﬂ}) (0.01) (0.03) (0.08) (0.22) (0.42) (1.07) -
H @ X % 0.65 1.30 201 0 85 6.78 10.96 -
Class C-P2 0.62 1.26 1.98 0 92 6.89 11.55 -
( HIRXI2CHI “ﬂ}) (-0.03) (-0.04) (-0.03) (0.07) (0.11) (0.59) -
H © X & 0.65 1.30 201 > 85 6.78 10.96 -
Class C-P2e 0.64 1.29 203 3.00 7.04 11.78 -
( HIRXI2CHI Mﬂ}) (-0.01) (-0.01) (0.02) (0.15) (0.26) (0.82) -
H m X % 0.65 1.30 201 285 6.78 10.96 -
% BlmA 2 (T * [KIS_CALLAIZ])
% 9 EXNANS BH ADE UEY = Qi SSAME SRGHs HS 0YLIC
Z=1) BNKLHL EHOH=CSHOIR (ZHZA )C-W DI22 712t 2020.10.30 ~ 2021.02.24
b FHIX (91 %)
XOHEAIE SIS
p =2/ & (EHPl: sHOHRl)
=2 TESE | __ Y
TE| =4 e E agzxr oy | mel | & %i JIEr E?OEE A8 ==
Bl - 126 156 - — | - - - 0 24 307
=] - 84 201 - - - - 6 200
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F4 - Long(OH==) - SHEALE

FAl - Short(OHE) - GHEAL

St =2
S =]

BA

Xz (Crol: woigl, %)
EEE o EH O gotsSo | gely | MEtd |22 NsSSa| HIS =]l
Bz S 5,000 5,000 [2026.01.14{2026.01.15 8.41 8.41
20260114-1-15( &) ’ ' - - ' '
=0iot= 5,000 4,998 12026.01.13[2026.01.20 8.40 8.4
20260113-7-17( ) ‘ ' - - ' '
atisA0= 5,000 4,965 [2026.01.14]2026.04. 14 8.35 8.35
20260114-90-2( &) ’ ' - T ' '
EEPSE
99~ 1 3,000 3,035 |2024.04.16[2026.04.16 5.10 5.1
S=EXNIE
1981 3,000 3,006 12025.06.24(2026.06.24 5.056 5.056
e (CHol: wiorel,
= = O HEHItS | oS | g | o8 teEsg| blsS gl
SHAZ A (CP) 5,000 4,983 [2026.01.13[2026.02.24 A2 8.38 8.38
KBS 2 (CP) 4,000 3,962 [2025.11.11[2026.05. 18 Al 6.66 6.66
Olel =901l € (CP) 3,000 2,997 12025.09.29[2026.01.29 5.04 5.04
ofL+Oll 24 0FOI (CP) 3,000 2,973 12026.01.14/2026.04.30 5.00 5
> BRENSH A
> ZUDMIMAF - A
> EANAAZ - A
b SSEH(EM) - A
P ES4 - =T - oG At 8IS
> SEXA - HEALE AS
> SIItiE = Ol gArg 8ls
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5. HIES &
P 2 2 HIg NI (E191: moial, 4
X ct
HE 9z 2 =2 & =
=Y HIZ (%) * =9 HIZ (%) *
PN =2-1PN; 7.80 | 0.02 7.51 | 0.02
EHOH 3 A 10.82 | 0.02 9.41| 0.02
Class A 0.52 | 0.03 0.60 | 0.03
Class A-e 0.19 | 0.01 0.12 | 0.01
Class C 5.85 | 0.05 4.69 | 0.05
Class C-e 2.73 | 0.03 2.31| 0.03
Class C-F 1.34 | 0.01 1.54 | 0.01
Class C-W - - - -
BNKLH L &H0H =S| 7H Class G-P2 0.10 0.04 0.05 0.04
SHUENAE (M) Class C-P2e 0.09 | 0.02 0.10 | 0.02
HETHAS 23| AF( A EFRI X} 1.67 | 0.00 1.61 ] 0.00
QUBEALR 22| 3] AL 1.11] 0.00 1.07 | 0.00
24 8 21.41 | 0.05 19.60 | 0.05
JIEFH| *+ 0.87 | 0.00 1.74 | 0.00
T CH=0HOH. S =22 28 | 0.00 0.16 | 0.00
N EErEEEN TR - - -
PO Kl = Ab
SHA| 0.28 | 0.00 0.16 =
=3 2H Al - - - -
* MEO| &=XHAFEM(J|2HEX) hH| HIE
wx JIEFHIEO0IRF SIHZAMHIE, 22 S9 (e L ZHHIE S HEWAN ZAX.2M02 (2= HEO2M OHOH-
= 225 MBS AAUICH
X A8 oHEAIE A3
> SEE2HIE HIES (CHol: o1ErAr, %)
g HE AQEE H|E &hat
HE ¥ o = =
soa.uyg| WU-SH 4 soa.yg | HOH-SH
BNKLH & SH0OH = S| 7H | 0.01 0.00 0.01 0.01 0.00 0.01
SHUSENAE (M) =] 0.01 0.00 0.02 0.01 0.00 0.02
=3 (class)d &
M| 0.21 - 0.21 0.21 0.00 0.22
Class A
=] 0.21 - 0.21 0.22 0.00 0.22
M| 0.15 - 0.15 0.16 0.00 0.16
Class A-e
=] 0.15 - 0.15 0.17 0.00 0.17
M| 0.30 - 0.30 0.30 0.00 0.31
Class C
=] 0.30 - 0.30 0.31 0.00 0.31
M| 0.20 - 0.20 0.20 0.00 0.21
Class C-e
=] 0.20 - 0.20 0.21 0.00 0.21
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ot 2 aE |l aets NS0 st 2&
et Melg L Ch

L HIAUSAH

et o] 59 Al SHON O] & Ast=2 N=Z0l Zeof 2l ~ar0l Wef
ICH. S8t THRAAIZO 250 HE L) B KA CHEH HIA QJIHS0] HRE AR, SHAF U
IO Meh AD LM AZASS HAslD SELUYRHE 22, WRA MAF US| HSuYors

22| EA/3=L | EX/ 38

HES SXH/3 % =
BNKLHL EHOH = SIS FE XA E (M A)
A - - SAFER 2019.04.15 200
(BNKLHL EHOH =SB E NS E (M) Class C-F)
BNKLHL EHOH = SIS FE XA E (M A) -
A - - FOHEX 2019.04.15 19,800
(BNKLHL EHOH =SB E NS E (M) Class C-F)
BNKLHL EHOH = SIS FE XA E (M A) -
A - - FOHEX 2020.05.19 9,500
(BNKLHL EHOH =SB E NS E (M) Class C-F)
BNKLHL EHOH = SIS FE XA E (M A) -
A - - FOHEX 2020.11.09 9,700
(BNKLHL EHOH =D HB A E NS E (M) Class C-F)
BNKLHL EHOH = SIS FE XA E (M A) _
o _ _ 3= 2020.05.19 9,500
(BNKLHL EHOH=EDI B2 E N E (M 2) Class C-F)
BNKLHL EHOH = ESHIIH S E XA E (M) _
o _ _ 3= 2020.12.17 9,500
(BNKLHL EHOH=EDI B2 ENHAE () Class C-F)
BNKLHL EHOH = ESHIIH S E XA E (M) _
o _ _ 3= 2021.12.17 6,000
(BNKLHL EHOH=EDI B2 ENHAE () Class C-F)
BNKLHL EHOH = ESHIIH S E XA E (M) _
o = - - 3= 2022.02.14 4,200
(BNKLHL EHOH =SB E R E (M) Class C-F)
BNKLHL EHOH = ESHIIH S E XA E (M) _
o = - - 3= 2023.05.04 5,000
(BNKLHL EHOH=EDI B2 E R AE (M 2) Class C-F)
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