BNKOECI ANEXN+=HHSHEF

SR EKSE-11& (2t ™ &) [ELS-TH A

[FAIIME BE

=)

)

[ H&2EE DA ]

(2 2021E 11&@ 052 - 2022E 02 042)

0 O 4322 [FAIIME HE] 2N
[ZF0F &30 Sotsst &g HEYUIT. ]

0 NUEBEEDNANE HEAEH SSFNE0N 2et SEN 2H Ha2E AL HdotH
SXXOF JtYe 432 SHII2See HAEE0 et ZUE
Lot Mot 2EOAMSLT

BNKAHAH = &

=2H28s82 22 32 A0 HAENY 21
-6910-1100 , www.bnkasset.co.kr )




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

HEel>



s>

<S XIAt

{ID
bl

ol

Rr

ol
]
7l
i)
el

AEKSE-11S (2242

HEIE

Ko

INERLY

clAtE

off [BNKEH=

ol <

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
ol
Hu
OF

no
ulo

!
ulo
o0
OF

5

L]
1D
0f0
Rr

1. 29 iR

R0
I

KIo
- o
s | 5 AP
. =0 w
8 m__ w | S
Ul ~ | W J o
::n_ m m [[e] __|o_
Ul S = | <
T 0!
H ol
= 3 Lol IS
o| < 30 <
D = = I+
__T_ﬂ 0
T =
mﬁm ol o ol
Sl = | ©
RO — | ® i =)
w [N ®|H
T K| 2z | & <
KF ol
_I__ O_.=
i
20 ™
= KI0
“ 5|
=) < |«
— NE =4
e
Al
o) . N 0b o0
) S < | W
(01 s} o = ol
= 8 = | o
i0] = =
| 5
KO 2 <
80| ar —
Ul <) 0
| =
I3
ol
Klo .
= L=
[X Ul | < [~
& l K0 %m ﬂI_ m_
_IA —_—
ul U ol | o [2r
R .. Ul 2 =2
n B e = 1] e
it =

BNKC

uir

ol
0

0

oD

i

)

HE

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

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

=
=

HSOol et
2]

INE=

a2
oS8T

| AbE

=]

tOH

o XtAIEt

At

c

e

4

-

)

Ol SXHAIEE KOSPI200K] %=, S&P500K| ==, EUROSTOXXS0X] =2

ool 60% Ol4a St JI=XFAHS

=
e

C

L

i

Al A O
=2 T A

Q1 Gt

0
=

=
=

o
[Ny

=] i

=

=

=0

=
T

JI&EIJHZH9

=

= O0H Q
=

F

A
Al

t

X

[e)N HQVE N>R Ne)]
MR
170 el e el
A0
Kl0
[N Bl NN Nee)
o |2|e
ol | — il o2
[ee]
m
00
Al — ||
(2} <28 B¥e]
P NI
all | < e
0]
m
KJ
: 3 &l
or K0 ~
00 = KK
(=
T
=)
Uk o
o
Ko =
_ = 00
KO &) )
80 <3
Ul =5
=] ul oy
2~
Al
T
!
X X
= ur

oM

D

ok
oJ

P BCO ENEY

3
KIo

oD

20
=
1

Hs AL

A O
- =

&2 KOSPI200KI ==, S&P500K]==, EUROSTOXX50XI




2. 2RI L +UE Y
>

= HEEs 20219 082 0520 &&= ASLICH

SXAIE T A CHR2S KOSPI200XK ==, S&P500XI ==, EUROSTOXX50XI==2| JtA ==0 et =24E Xs 20|
dolkle IHEZ2SH0 SNoIASLICH. NHZ2ESH2 s2et 2422 T 4 SHAMZFH HEotASL
Ct

8= 38 EEO0IL, O of 6OHE0ICH Sefiots Eot2 o 2= JI=Ae 25 2RIIEIHE UHl HSZ01o4E
=& 01401 AtMOl e =AES XNsot) As22 ASELULL. As Sl @S 32, Bitgol IS
AIIEH olg AsIgE =52 52 == L= ofeh LIt 2t BIIAENXN Asadatxds 85
Ol Re 22 J3z &40 ZMe = USLICH JIZXRAIEZ0] Ot 20| otsh JIZXAS SHEE &2
T EASEH0 2dHH A= =42 =0 100%0HK 4 JtseLC

0 EXAEIS PESECS (Structured Fund)2 JHLAIZE O AFROI HEH Z2A0 et RIS =20 &
M, EXNAEINZE 5 BHEWLINS M G2 S22 2222 22HE S IIMEHK LSLICH
IIEXN 2F RIME XAHE S I NSIIIME0 FHEH, JIENHA F 0l stLi2tE 0IS5E &
0S8 TIILN XRIIME HPE HREESLICH 2] DR ZIASEX S IR DIMASSA 2N
CR0F GI22 HAHMUHLS ARAES AF2 22lch L2 HELICH
2 HCOO JIERAS EXI|IZJHRS S ZSLICH
KOSP1200 : 434.74pt / S&P500 : 4,429.10pt / EUROSTOXX50 : 4,161.08pt
2022 02" 0429 Y K=" ZIHQ JIEX= Yl HI8S 2 2SLICH
KOSP1200 : 366.34pt(84.27%) / S&500 : 4,500.53pt(101.61%) / EUROSTOXX50 : 4,086.58pt(98.21%)
p II2AF=AE (491 %)
Z23ME | 22600 | 229002 | 221200 | z224 x| 234 x| 254
HEHE 21.11.05 ~ | 21.08.05 ~
22.02.04 | 22.02.04
BNKGI 22l Xt E K| 401 3
ZAS XA EKSE-118
(22101 M =) [ELS-TH A4 8.29 ~18.69 - - - - -
=)
( HImX==0l 83 ) - - - - - - -
H o X % - - - - - - -
% HIDXZ2 @ HHAEAS
¥ 2 ENAEE2 uH AE UEYE & 0ldo 2EHUE S&6t= A2 ot LI
P E=HQF (sl %)
A AE 2ts
p =AHEE (Srol: soig)
=3 T4 AL EEIS,
S5 eIV ES -
-2 - ) - |zsER o e ol = JIEF = s
FAl T s = | BU|BA| & | qu| B = =
) - - - - - | -7 | - - - -1 -158
S| - - - - - |-o1| - - - -1 -102




00
)
<

> Atdtd S E

o
w - ° Owiow/
2 g o K0 e Sle s
© - 2 <! = 2|= 2
S S 3 i T
— o
o P
5 oF
o Dr._ Ir.El [ T I
3 - ~
3
o __%__._: — —
B © o= |(_ 3|_3
~ 3 L K S
vl LI_ - -
K o B
S
(@)
1) o
ﬁv. m | I I |
s2gsg|lgssgsg ¥ 2
c o o o © o ©o oo =
S] il e
e |z
wonn oW oM owoon W = [ A
N TR WK T E K O
ok B IF 30K <
K ER
= ol
0y K1 W | ]
N -
8 wl & 122|182
2 HI RO - 3|3
m S .AO — |- =
o 5 I =
> S = o oo
_ o K0
o
o ol R i
S e | I I |
o XH_E_ux_o
0]
8 00
o | I I |
_ © S
~ o
0 S 0
<t
Klo
o uw | I I |
o =
o o o o e g 8 g|«w
S S S 9 S S 9 9 —
o o o o o o o o
I w Eo Z
WMo WM oW oo O Lo I I R
N & K W 0 Ks & K- X0
BB b DR t
Kt ur ER - N —
= 1 < Ly = |
= K1 = __o.:l_l < :.%
N — o

=S

* ()

00
o3

00

A

ol &

S (2UFA) EXHIS - Long(DH4) -

k0

>

00

(0]
BA

S ALE

ofl

H(IUF4) EXHIS - Short(HE) -

K0

>

0D
5
%0

0o

=
1o

) EXHIS -

<
KF

=
o

il
K0
ol

ot ,

oll

oI
s

il
i

e)

00

oI
ulo

W

ol

o
ol
&
o
@

o)

HA

22

o CHHl, &ollXl #2E H

"ot

B HEWAM 2R56t0 As

okl HE2 Jled

!

ol
ol

ol
s

0l
3
0

-

0o

=
o

> EGXE

) <
OF X

< o
Kz
o =
KE 9

g
A

_)
[

| & XS AIALOI

oy

3=

<D
o3

3

{0
ot

<

iol

0

I

A
(=]

TAHSEE DM EAIIEL0

==}
[

1
g
_H_
H
<J
fal



0l0
&3

-

__oo

At

0o
o

- Short(DHE) i

<
Kk

0l0
o3

00

At

00
o

H

> A

0l
5
0

00

=
o

0l0

0
53
0

00

=
o

il
Ko

Wk

-

iloD

KD

0
53
0

e

00

=
o

2 o
D =]
Kk
oF
iz [ o | = | = | =
~| o S| & & | &
~
H0
R’ oo} ™ ™ ™
- [so] ] ] ]
= <] ™ ™ ™
ur
s
8 S| 8| 8| 3
o ™ ™ ™ &
or
=
Ql Ql Ql Ql
=112 ]|°
oll © e} © @
sl=1212]°
= < < < <
[N [N Q Q
o o o o
oy oy oy oy
A
=
~
<
=
o |+ | | |«
R | Rid|[R o] K| K il
M |aw|aw|aw|aw
~ ) ) S S
o= R R
2 T T B
S| o | o | Ko | Ko
= no no H <l
w2l a | 3| = |3
<0 m._ < []
20
=
o
Roj Uk ot ot ot ot
K0 w w w w
A

00
o3
00

00

=
o

ol

-

=d
LHO
D+

00

00

HEAE SIS

Xt &k

i
uir

=] el

ol

o

ol

0.92

3l

o

oll
ur
s

A

00
ro

0

ol
i

Uk
ki0

Ol =

> J|EFARA



00
0.

)
ol
O
7l
00
0H

Wk

oH

> X220 (HEIHUF)

of

7 3
1 N
o S
o o
0 &
ool |zn]2" S h o
) 0|2 = | |3 |
ok |7~ |0 |0 |= bk
o 8 b e i E
Al = =) <0 = 2 :
o) 20 0] <0 [z ]<M0
00 =™ 00 b { oy wo =
of 0H ﬂ Kl0 m_..._ <J o_.mv B [ul oo
K WlREIR| ek
e I et 2=
il e =
= RIS
Ok fnr
) %o
P
o3 of
L= 00
M_/. ol :.u_ 0F
oll
™ _
= ok <k
0 ) =
0 o
51 ™ I 3
Ko Ul 00 S
00 ) 0K
0
) ul <k
A= 8
B K/
o oo ar
= 0H ol
30 O
=l
oll
= 8
= ©
o0 =~
OH m
) L)
0 B0
]x]

ok

Kl

I

OH

=)

J

0

RO

Ju
5
0

| &XSAIAFOIEDE W

, 83

=

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

B

1

ol

(

K

RO

ar

R0
Bl

ar
ol
O
Kl
00
OH

A
o)
ou| 1
)| 80
0
040
oK
™
ol
o
o D
NS
|
S8
©
<
N
o
Al

LH = & LICH.

Kk

(0 2022.02& 2|

Lill

ol
0H
Kl
040
mm

Wk

=
o

A

0
[

100

00

=
o

¥

00
OH
wr
oF

=
1o

A

00
&3

00

0
=
o

¥



00
)

5. HIES

00
)

oK

<+

x
N/o\5 —|lolollo
(@) (@} NoN Re) | Fal B
Wl [s]lsls|s
D
m (@) 2463_
© — ||| O
0 o ololalo
3
o
x
=Elw —|lol9|o
(@) [} NoN Nl | Fal B
Wi [slsls|s
D
~ ~ o|lx|=le]"
© — ||| O
] o slsls|s
3
o
113
\L_M <k
A
31 F
ir Y
— ()
IH =2 et vl Y | R =
__IoM,A @@M [38)
= | o} o= ~
o G A AR T
s A Hif= |
<
=
ul
=1
N__Rwo
m._ﬂ_mwu
_ <+
R0 =9
0 Ul 3r = —
o =g
EEE_.O._
Hﬂ\_mu
= Ko W

HE2ZA OHOH-

&l
=l

2 A=

! Z2HBE

al
=

S

ulo

3
Klo

o0

| Al 2 AbH

3

* J|EHHIE 0l &

J
u
<
<+

Kio

0
53
%0

00

=
1o

ar
3+

—

=
70

0.26
0.26

€ (A)

00

S+
o

0.26
0.26

I

o
=

2=HlE di

=
S

}

__.Ao
&0

Ul
i3

=

KSE-11

= LEet-dLth.

HEZ A

K
<
0

<+
iy
o

o)

HEZ A

—
[

JE)ez U

H

o

—
[

2 LUt

o

it

= UEELUt.

LICH.

oD

[

5]



6. SAXHAHOHONLE S

O
K]
ol

]

=

ol ™ &) [ELS-T

==
[

(

=1

=2 S XA EKSE-11

(1)

Ot

2 &

OH OH

s

o)
Y

o

Y

-

00

=
1o

H

OH

o

<+

3

OH

fo

<+

o)

OH

o+

O
R)

_i

» X230 OHOH S

2021.08.05 ~ 2021.11.04

JHELItH

=
=]

AR SESH &= HE HIS0|

Wk

3

) OHOH

210l

=
Wk
ol
KD

J|)
o)
00
OH

—t—

m
4
a0
4
Wk
oD
KD
— Tl0
00 )
B K

=1 U

ofl o]
H =

.

N

0
[

100

0o
o

¥

-t

ol
10
n
El

oK

0
0.
0

ok

KF
1]

oF

X0
U0
Ok

)
)
Ul
)

oo

o0
0

o0
ok

KF

2y
00
0B

Ul0

w0
oF
X0
H0
Ok

ulo

oJ

il

ur

OH

2 740l

o

P

o
. AR Z2HE

o4 OF
i

ﬂ%%
W

Ko Kto =

o &
5 U

Ko
O G o
D E=
S0k
T w
oS
AT S
0 <0 K
Es

ulo

o0

ulo

—-

ol
Kio

)




—t

ol
10

P =R FE &d

0

&l

o

culr (|
~ W<
G LT
SRS
= mT KO
aﬂ R0 = Hm
m W
© gy A
ok Ol iy
o Kol
of M
H 2w
— o ™~
=omow
b o

Ki — o

I
< =@ m
LT TR
%0 i
E_memo&
2 =My
ATW_MoI_mgo
= O U <!
of ol of 3l <
%gﬂ@@

o @0 Dk __po___
o — <0an?®

”D - T

mad 2A30 oY
MH )50
SH 3| ALS
X=Z0l XA
s4d0l /U2

i
- o
ot

=
=

0
Y]
100
oF

lo

ul
&
RD

o

K
Kl

oK

gHe SOHTHOH,

s

Jl S

3l
)
<0

-

ol
Kio

[C]

XelgLth.

off ket

00

K9
l]

o
o
<0

ok

]

ol

ol

Wk
ol
KD

20
ol

Ok

ol
Ulo

Tl
]
<0
ak

.

aJ
K0

]
)

> N&HH S

00
[:5

-,

100

00

==
o

>
R

—t

oJ

e

10

o)

=
o

Ok

> K& HeH A

o3
00

}

ol S At

oT 1D o
ol . <l
FZ=
TAH...—I

ol

ur £ =
oD
KD <
<ar
u.mo 10 —

|H;nmvo

~ 1
)l ©

o T
o) i

<0 K0 =
ol
ok 7y =
= <0 %0

= ol




: HE 20 Fel

i

%I-

_ s|
o o ok
— 0l I3} o = _
0 b — - Al =
L of —omw |xw |8EZY = 4
= <F @ R T R D o il
— B g W = o X 1 .o M
o1 = RO ~ W = — < W v 113 ] o R =T N
gl N oo, D[ O O = o+ 2 = () = ) oo =
Ko Ul o) = ~— K = W 2y Do Ul =210 & B A
T = Ul = =3[t D =) 5 < == 3 23 ot R =
4 n EY oD mE NH ol ™ H Ho < B &5 oD = Bl = 2 <t
o _ 70 g z i 0l K K 2 2o Ul of e 22 oD
g oT 0T ula g O R0 e R TR =T U G K
I S P =4 T T KOS o Do gws oy |slz = w
oo (3 K m e LESPea (R LN I I [ (==
— - I W = o5 OH o) = A Wl o m = 1= il Y12 2 &r
4 =X s o T ol <k 0 I T Jlio K
© s I Ul wm = X <k i Rl =R | 0 o o A = iD (ol 3D K
Mﬁmﬂ_ o u.umi_m:::_; = M W Nmol,a__mwz LU= T RS 1 S o
I3 0 (o[ ® = |k 5 o= R w o Exoal® 3w W ™
2 S ur|™ w — |z ul =2 — e w2 oF & =< =
= < Ul i (R OF s AWLs U EgMed |20
s i ol A NI TRy oo =m Sl 3 Il Y B Z [ =
5 B Ml =) e Ol= _ %ﬂ ~J " 5 2 |2 < AIE &8 == 28 _ = oy ) 2 _
wlio |0 | R g [ gy [BEZEn® (=5 S =
. S E 2 = (T B B - RIS R I S U= NI g
- = 1 = KE ) Ul 0o s o {._ RDOM A | ur o = T ol 3l G |y [T
I = (il T = i Pwom |y = s = Tl ™ oz [ o B
hig= Ul S S m (= = - =l - @ W Lol w3 Foi) O
Lol I I A AT [ =i =) =g [ TRd 3 K
== W o E L o w3 wetlewad |l L I L
_ = Y& <0 = o [m) o 1o a = = =< I ol ok _
gk T 3 ol Ll lm > @ ol K of - < . = < o K -
Tl m/w%é#_HmI_ e T - oo ~_urnfm WX ol
iR I SIS |z = ol |/ Rl o oy W5 0 SR ogln UK o Yo &
Ko = 0 S|B|R gy gy [® (U gy 8 ol T SRR (e ST 1 (O
w Ko ot et [°° 2 Ul |0 Tl L (TN o R (il wler & = WD 5 =2
I [ Zlzleag @ = e = e o L= I =TT |wlER S
DDA by > 1= ] Al [Ho ioJ = ol <0 i O |D n o Ol Kr T 0 R %ro ﬂa H &
ok 20 oA A SR I N PR 2P o fom L om|F x| '
KU KH = |0k =8 = AN 0 |= [T ) = ~ |W an = o ul )
resr BEREaBE LR B Gm W ROOg W |N5g©
= M5 @_@awMﬁm;mE_iTa ﬂw__mm_&#, M@mgﬁma [ f
zoall |BlalE, dEEEpae Do a2 BRIWEES [l
Kl A v =< 0w < s <2 H o= o =
Ul w Tl 2l1s|5|a s x Aly 2 |5 S AT 55 < Wlx T o= [or|ul ® o
Tl RIZE IS5 mroX ]y, ~ H_ ola s (e | R - B P ME
00 W;Aﬂiéﬁoa_ao_x_.:_HmﬂlL.ﬁ_lz_ly = D o oD s ool M
_glﬁl__oxT_H-ﬁgrduo m_ma_Lx:_EmlmE = Dk or [k = i R
T = |o % Rl N Blcs =5 Ex I 1]y or |ok ol <J e H orz Ul ol L _L_m =
a#zzjwowo#_%wrr&:_ﬁa__c%% lp o - [P ZalT®o = Ingi
mgm_x%oﬁoﬁﬂﬂo_gagm_wro:%ga_exozmATLH,ﬂx ul oy 2 (s "
w = (U o | Ul RS m S & . U U :Ew__oo__;mm_a&& ml|®s s N5
= (L Il Il T m___%aiﬂo__ﬂm_.ol,hﬂwo: Sl ol w R
g%_agiééao__gﬁ_wxfmomaﬁxzﬂmomuaﬁyo:_gEw___MM%M%_aL% -y
a0 <~ ol o i B — =] = 1m0 |< il e = RO |z n o = = O
__ﬁﬂﬁ_/omm_h@_géialmaggijwaﬂgwmﬂjmﬁmalsfxgaxoul,m S .
o SIRIIRDIKF F oT |2 W |~ (3 ol | Klo = O = ourlar B t o m s ~
EhlcaamEndli s St ams|om wful = Ul & oo
! S B s T )
(] T T T
S U122 2 a ~ ®
Y =4 Al 2 N =
<+ olu| w < R - R - 31
$ cHEIE U u W o o =
F 1 ol | oD _|_m“= W e s x_o al =< o ~
= A || s = |[®D oD N <+ = - Kio
= R |=|>= 1 Kl Kl of H e 2 il .
o0 o |®|® — = <+ u or i
ol Kk B0 0 0 i < = =]
o | <M m.m 0D = e <l I =
Wk




