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7l 2AMEHEE (Tl #)
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SES/H SR 0 0 0
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35




BNKEEH| S 217 EE| FE 7|2 S HE AU FAHLIE 15 (FAZE)

ZHATIAF B 0 0 0
foj+=r=& 0 0 0
7|EtH| & 0 0 0
g7|=0]¢ -3,844,061 -1,950,525 5,225,141
Ofof 2| M= 0.00 0.00 0.00
AlOjojo| vIEHSE HEE LEIL = XEZAM ST RE7(¢4s2 O

Z1) T EEl #2 3 Y SoE & Sg 5
S0t o = 2 Ltof A*wcr 12 P s Eote| WO F

o

o

oh FATIS 22 7|Uset ¥ AZteio
MEXFEZE 1009022, FAE=ZY ESH 100432 2 o2 ES 100%(A7|E)2 L L.

F2) "MFEELO| WAH=R 9t ZABSPLYS| ACHZE"O| AH2EA It E%'OM NEgFe A¥s 2R
AHO|EH & Ql&L|Ct
o T Mg .

F3) T YEY EAA LA et ZAKBSPL YLl A LM 2] B7|=0[2 SLIILt HEY T AZHT 2Re
d0|g = ASLICE

36



BNKEEHS 27| 2255,

A=
S

HES A EALIEHS(FAZE)

3.25)

3.25)

3.25)

Hl67[( 2020.0
=

OH
8

H|57[( 2019.0
=

OH
o

H|47[( 2018.0
=1

OH
ol

0 ret HO
W =W NSNS w N = w N~ ool
Mo
g
>
oy

e
oy
rek
oy
0x
>
=

oy 2
N>
oj op %9

=
>+
=
)

riot

2 i
oo Y

4

=

i

=2

4>

L
Ar R iy oo
oM ooy O 2 M

4 2
10 4o
o
N

m
I
H

o=

El
1=l
[ H 00X u
0z o
L 0

4o
B
o o
A
rx

2z rz > mo

At ol Hm o
10 1o

N

7[Et2 8R4t
1. AR
2. M3

7

Ef X} &

1. H=R7H520Is3
2. giole=3

3. O|==0| Xt

4. O|=HiEZ

5. 7|Eto| =g 2

6. 7|EfXLE

75T HEYS

S =

RV

=
=
|
Mof=
OE=AF MO0 =
2
L= RIISE0X S
SN
B BN ==
A NIy
7Bt =8
. 7| EFRAY

=

Ho

ok wN = MmN =

re mlo 4

7l

S

Bl

T
(I1E7H 271

™7

T

i o2 3

LS| RO Y

A

X

Al

=2
=

46,057,758
65,569,674
51,049,389
962.26
1,054.44
1,116.38
A

2o XA2EA

Moo o B BA KM

1,280,640

42,917,192

716

121,198

46,057,758

1,280,640

42,917,192

121,914

44,319,746

-749,131
-988,881

44,319,746

44,319,746

679,342

70,071,850

593

75,184

65,569,674

5,257,295

679,342

70,071,850

75,777

70,826,969

4,189,109
1,068,186

70,826,969

70,826,969

625,956

57,574,704

466

74,167

51,049,389

7,225,904

625,956

57,574,704

74,633

58,275,293

5,494,591
1,731,313

58,275,293

58,275,293

37




BNKEEH S 217|232/ S 3.

el - 9

~

= 71
AL 1

=]

HE AR ER S (FYELY

H671( 2019.03.26-2020.03.25 )

H571( 2018.03.26-2019.03.25 )

H|471(2017.03.26-2018.03.25 )

=

OH
=] =1

=

OH
=] =1

=
=]

OH
oA

RLEES

N

SES
=5

NEESTE

[ais]

s{=20
R

1
2
3
4.
5
6
7

w

x|

25

Che 424t

NV A WN =

Ho

ov s wN

. 7|EtH|E

=R

B2 SR

. AOhRA 2 EEE

. OHOfXtelaf HIpxie]
K25 oo
N ES OO B IR
L DS E 000/ 7R
S
. Qe /B IR
CHZ K204 Of /& 7 HRp <

Q]

. OHOHXp&3p FIpxbE
K23 ooy Rt

N ESHOON /BT HRE
. DS E0Ho/E kAR
ZhRbE

. Qe B IR

SIS U E A oo A
. 7| Bt e A

8,864

3,101,646

6,640,381

314,190

8

3,101,646

6,954,571

-3,844,061

,864

-0.083461748

6,690
6,690

1,370,213

1,370,213

3,327,428

3,270,270

57,158

-1,950,525

-0.029747365

4,078

2,986,320

2,295,805

61,062

4,078

5,282,125

61,062

5,225,141

0.102354624

A1t T

(29)

rgt
=

(EX 2

ETES
(ERR 2

=
2o

TS
(ERRIES

op
2

TS
(ERR 2

2019.03.26 -
2020.03.25

0.7

0.1

0.2

0.3

0.5

2018.03.26 -
2019.03.25

0.5

0.2

0.2

0.0 0.0

0.7

0.7

2017.03.26 -
2018.03.25

04

0.4

0.1

0.6

1) Ol ol ot MFEXES EZED

FRASLICE 712t

38




BNKEEHISHato| 2| 85| £ SEHSHREX M B (F L2

» Class® 7|& (SHRl - Azt A R)
S =
J|ztERD _____=Are s szt 3
Class 7|7I_|. E%‘(E‘g) QDH
A AL A A
B e | B D ge | R g | | g
(EXFIES) (ERRIES) (ERRIE2) (ERRIE2)
2019.03.26 -
04 04 0.1 0.1 0.1 0.1 04 0.3
2020.03.25
2018.03.26 -
C 0.3 0.3 0.1 0.1 0.0 0.0 04 04
2019.03.25
2017.03.26 -
0.2 0.2 0.1 0.1 0.0 0.0 0.3 0.3
2018.03.25
2019.03.26 -
03 03 0.1 0.1 0.3 0.3 0.1 0.1
2020.03.25
2018.03.26 -
S-T 0.2 0.2 0.1 0.1 0.0 0.0 0.3 0.3
2019.03.25
2017.03.26 -
0.2 0.2 0.0 0.1 0.0 0.0 0.2 0.3
2018.03.25
1) O|olHlo] ol3t WEXES BEASLICH 7|2 BD Fo4L AMS J|FoR AMEAUC
3. AEEA| R LEUHMEHE 7|5
- EXFAE ol EXAY AW £SS C2nxt ANE HOR AR S sy
Soto| WP +AU8S, AT £YUES J|2Y £ WSS LhErd AYLICH
- WEbA, O] £QI8S EXHAELS| J|Zt0| 2 28 MHoR EXAtS| £XHAIZ|0f Ttet 40/g0| 2
_|

7l HEALAEMHI|E) [l : %]

| pEREE R S @ WU LS R(SE) et .."I—'|

1,80
200 L

HA1 A H 3 HAg HAL Ol %
o e =2.03
.00 B
-4.04
-6.00 A
x2 14 x|z 24 x| 34 X2 54 Ad™Y o2
7|2} 19.05.12 18.05.12 17.05.12 15.05.12 14.03.26
~ 20.05.11 ~ 20.05.11 ~ 20.05.11 ~ 20.05.11 ~ 20.05.11
(BRY o) -242 -4.09 048 1.80 3.73
H| o X| 2= -3.19 -5.51 -2.03 0.31 1.28
TUAEHZE (%) 14.68 11.55 10.46 9.71 9.71
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BNKEEH| 27| 22| B 7| £ SEZH S A EXLEHS(FAHEE
Class C -3.34 -4.98 -0.46 0.86 2.78
H| @ X[ -3.19 -5.51 -2.03 0.31 1.28
O ZHEM (%) 14.68 11.55 10.46 9.71 9.71
Class S-T -2.92 -4.58 -0.03 1.28 2.77
H| K| 2 -3.19 -5.57 -2.03 0.31 0.99
T EHSHE(%) 14.68 11.55 10.46 9.71 9.71

1) B@A|$

HEY ~ 2015.1.8

:2016.3.29 O|% : KOSPI*60%+ KISEH S E 7| X|4=(1-5)*35%+ Call2Z|*5%
2015.1.9 ~ 2016.3.28 : KOSPI*60%+KISS &} 7| K| 4=
: KOSPI*60%+KOBI120*35%+Call 2 2]*5%

*35%+ Call&E[*5%

F2) Hu X9 £=AE0= S%E’* s HEEXZ|Fe B R H|E0| BHHE|X| YA/USLICH
F3) B2 8L oY 7|USo FHLYSS J[HYRYMOR AN HoE YT Eoto| WR +E
2 LIEtl= =X LT}
F4) OX|9Y £9/8 SHOA7|2H0] 674 OBtel B +52 7|MSHR| el
Z5) ERYSAES 42 WIS 2=t BE FF £ASUS S 283= SHHH)E 7
Foz IMLYSLILE 0] AL EXAUEEM) £AS0E 28ES 5 S fitge B4 50|
Fex| ekt
Lt dEH folE FO|MTIIE [Tl : %]
e I EEMEO S ANT AR EEE)
X2 149%t 2 2'd%t 2 3d%t X2 4d%t Z| 25X}
712t 19.05.12 18.05.12 17.05.12 16.05.12 15.05.12
~ 20.05.11 ~ 19.05.11 ~ 18.05.11 ~ 17.05.11 ~ 16.05.11
(BFY ) -2.41 -5.72 10.27 11.99 -3.76
E[fmBNES -3.18 -7.76 5.30 9.93 -1.72
FAEHSH(%) 14.68 7.22 7.85 6.32 10.44
Class C -3.33 -6.60 9.25 10.97 -4.65
E[fmBNES -3.18 -7.76 5.30 9.93 -1.72
A EHE N (%) 14.68 7.22 7.85 6.32 10.44
Class S-T -2.91 -6.20 9.71 11.43 -4.24
H| mX| -3.18 -7.76 5.30 9.93 -1.72
£SO SHE M (%) 14.68 7.22 7.85 6.32 10.44
1) H|LX|$= : 2016.3.29 O|F : KOSPI*60%+ KIS E 7| X|a=(1-5)*35%+ Call22]*5%

2015.1.9 ~ 2016.3.28 : KOSPI*60%+KISES &t 7| X| 4=
MEY ~ 2015.1.8

*35%+ Call22[*5%
: KOSPI*60%+KOBI120*35%+Call=2 2[*5%
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Ct. ™eEX7| 19| Xpitqrd szt (2020.03.25 SxH / TH9l : A}, %)
=op | O ME g2 | SYxp Ei?l XhAL
HeHEXt S | H= = 3| 7|Et -
= = Al =] o | HET AFL A} @ | = E Xl
T FA | A | O3 =3 LY 2 o | xpal 7|E} e =
- - - 04 - - - - - 0.0 0.0 04
KRW
- - - (96.84) - - - - - (2.89) (0.27) (100.00)
N - - - 04 - - - - - 0.0 0.0 04
oHA|
- - - (96.84) - - - - - (2.89) (0.27) (100.00)
F1) () e HSEXI|F XAHSH CHH| H|S S LtEFRLICE
7|EH 0.27
chZ2|ci = 3! oll 32, 2.89
EEFEXSA

HETFAEY, 96.84
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