BNKE EHCIMMF1=
[SO128(MWF) B E

[ H&2EE DA ]

)

EJ[2k: 20223 11&@ 1562 - 2022 128 14Y)

2

C—

o

O 4m >
1O M x O 4w

422 [EIIS8(NF) BE] 2A

Jb 8301 Jtsd FIH0l1], et BilE2+2 SRE 8 = U= S
bl

I2EE20AE HEAEY SsSF40 2e SE0 2H HA2SAAL &
FXEOE Ot et af&2 SEII4Sote T2 0 e 2UE

fol0 MZote 2N LICH

BNKAHAH = &

ANESEYA 9SE] ZH2ES2 22 32 O S OIO|HAEY 21
(o ™3t :02-6910-1100 , www.bnkasset.co.kr )

i

09k
e
n

©°

0x
Ol




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

XEXHOIEH M= & LICH

=
T

H

1o

Ho
ol
ot

A

wr

r

o)

ol

ol
oJ
or

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



1. 29 iR

b0
oF
ol
K
OF

no
ulo

!
ulo
o0
OF

L]
D

-

ioJ

A

L]
1D
0f0
Rr

R0
I

r. 0
S 0l
al
- | 3 - )
ol =] =
Ul 5|8 wa| 3
™ s | = J0 o)
Ul N =) RO |
) ol =
B EEEERERE o | o
Nl ==l <
ol nE | <
IR EBEE R ERIR ko | DF
TA -
uk B0 -
0f0 20 =
o | | | M
| Mm| < | M
T KiJ ul | B <
) o)
0fD oll
o
~
Ul
wr
T
o | R
= | w
(]
N 040 -
00 m @._.'; 60
al=z|lol® & _ < ou
olw| o] o] 90 o = ol
ol o122 & — x ~
IR AR AR A = &
HZ2Z S| s s|2 -
zl2I2]5]5]5|8 N
ROV 100 10 g fg [ o | &
Molelslz|z|z|
MRNEEERE R R E
m|lwla2 55|52
aRNEERE
= %E ml CAEH
> [ xe U0 UD UL g .
HEEIEIEE .=
(5|35 vl - jﬁ w ﬂ\h
I RS (U R
~ | _ | o0 [I{aD
W [T o |2ar
I o | U 2 (=
B B = (u~—
=8

uir

ol
10

<0

0

ak

3

0
ok

e}

wr

]

ol
X
ol
I

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

HIOIXl [ www.bnkasset.co.kr ] OlA

=
=

3=kl

Wk

=
=

ZEA

0l

=
-

ESIEL

[coll NeapN HooN I~y bl ESVE ESVE Ko22 ESVE EsN)

bt Rt Bt I B s Bt et

—|—]— ] O @) ol il ol fo) Neo)
Mf (" [+
A0
Klo

o|lo|x| s < s |la]l— ] —

3 SN =I~1e~el -
=l o “l = o|l—|lala]o]| i~
(u]IN Nep) ™| Al [aNR HaVE NaV} NoVl Fo ) Ne»)

s (212 (212]212(2]e
- = === ===
00

Ol — ] [ep) N NToN Nool No)l Ke))

I R S I T S e D ks
= S8 g fec] foef Jo2) penl Jon

N~ [ =N N ol flol fleol f'ol fIeol Nel

S8 of =m0 = = =) = = =
~ nl
& Ar

m
KH
~
B
2
=4 [qv]

33 momﬁmm;;;ﬁm;ﬁ
E%%M_JE_”J?J?JJ
Y i e Kk 0 KE KR KE[KE| KR KR

Ia_lAIm N[

1of
— W al|l=|lo|P
K0 = S (21 BN BN B e
fal) ol ol v ©
= alalal vl vl ,
Ul o SlIE S5 %] @
e i olo|l=|=|=I|=
=

il

-

o0
o
<0
fo
n
IH
JI

0

s
Ko

oM

D

ok
oJ

Bl

oF
Mo

R |
Pl |

1,000.00

JI&E0H3
== A=d

1,024.24

~

s

wr
S

ot
H

325,700

Il d

7,895

oll
)]

g
it

2022.12.15




P BES EXFE

| SXAE2 210 #H0 HE AN =430 =2 SN0t dEXHO 0[RS =10k,
A0 =S8 A=l =50l 2 = Y= 2 SSFAHLSELL

OE-EE N PESIES
- 220t =0 OEA BS MNSIAM L P, ABCPHl LHPE SKEOIM HIHol 0|NL =7
@ sS4 2st
- 29X 220 SESHIM(ZEM L CD, 2, 2 S)S Y, S2EO=ZM =2 EIHRLE
OHE + U= SE4 o
@ EXM& AME(Credit) 22
- IR0 OB A (Credit) BAS BT 5101 321 OfLIZL FHAS LOIH0 X

o ol AOI= =
2. 2231 L =2E &&
p 2S& 1
S HCE 22(2)THCE J|I=OZ 20224 12€ 142 &M IS ALEDI|ZE 4.4122 22 =0|0H, =2 104
2 £2UZE2 (Class C )= =2 3.78%(J|ot HEtANE JIZ26FSLICH. 2 118 21 A=A E3H0 0l &
S 2HE 0= 118 20 L8 2 Z9| S3IM E0|8HA 2249 Q0|8 &40 EHsSL] AUAS0| ol
NN ===S3AA 32 FOMCHIA 22 25bp, 50bpE 22| A 2 FALHEMN 215 55 ZE0| JIAIS = ASL
Ct. B3HE Y J|2tsSot ASAH KI=E6tE CP 1Y E 22|l oM E MBtTHA S| IS AR -G D
CHZIO| MALLD QUXCH AL =22 A A 2SS4 HI| AS0 26t PRY 2lA3 2= EAF Alclo WE
322 A2 AEALICH. YA HEE=E Y SHOIXNZ2AE HESAHW HEIoH =SHIIS AF=2 HAUGSIHAN oA
Moz 2ol sU b
p EXEE L 2EHE
OIEdI0IE E3H 20|12 ULt SeHAEOl HHIA SIHe ASH KH L2242 HAIOM |KIMAHASHH, ==
ClRTL § KO &S5 2 R0 S22 22 =2 £F9 I AH WaDd 25 =29 J|F=3220F &%
JI2t SAE Hdez MUELICH 22 24 SUHME R 3RS fIF2 EX Al =50 AU, 2=Es2
Z 0lst ¢t BI| |AIF0| MULZH SHAH HIEA S PFEIATIE &ESHE 03 MBHEOI YK AlE
OLA GOl AIZ2I0| ARF Aoz TEEHLICH. SEAle A 252 QU9 ot B2 &=L I fAF==2
HRUJIHA =2UE HEE e 132 & A2 801 T == WELLICH




> J|2tAE (SHSI: %)
e ENEEY B EEY E EE R N EEEEE 234 x 254
HO A 22.09.15 ~ | 22.06.15 ~ | 22.03.15 ~ | 21.12.15 ~ [ 20.12.15 ~ [ 19.12.15 ~ | 17.12.15 ~
22 12.14 | 22.12.14 | 22.12.14 | 22.12.14 | 22.12.14 | 22.12.14 | 22.12.14
BNKE S 4 OIMMF 15 0.90 1.55 2.00 042 3.38 4.68 8.63
( HIDXI2CHH &3t (0.12) (0.23) (0.31) (0.41) (0.68) (1.04) (1.55)
H @ X & 0.78 1.32 1.69 2.01 2.70 3.64 7.08
Z2(Class)g &=
Class C 0.80 1.35 1.69 201 256 3.43 6.47
( HIDRI2CHH &2t (0.02) (0.03) (0.00) (0.00) (-0.14) (-0.21) (-0.61)
H o X & 0.78 1.32 1.69 201 2.70 3.64 7.08
Class S 0.84 1.43 1.81 217 087 3.91 7.30
( HIDXI2CHHl &2 (0.06) (0.11) (0.12) (0.16) (0.17) (0.27) (0.22)
H o X & 0.78 1.32 1.69 201 2.70 3.64 7.08
Class S-P 0.85 1.44 1.83 2.20 X 4.01 7.47
( HIDXIACH 22 ) (0.07) (0.12) (0.14) (0.19) (0.24) (0.37) (0.39)
H o X & 0.78 1.32 1.69 201 2.70 3.64 7.08
Class C-w 0.86 1.47 1.88 0.27 3.07 4.21 7.81
( HIDXIACH 2D ) (0.08) (0.15) (0.19) (0.26) (0.37) (0.57) (0.73)
I:II S 0.78 1.32 1.69 201 2.70 3.64 7.08
Class C-e - - - - - - -
( HIDXIA0H 22 ) - - - - - - -
H @ X & - - - - - - -
Class C-Pe - - - - - - -
( HIDXI2CHHl &2 ) - - - - - - -
H| j X| _l_ - - - - - - -
% HlmKAl & (0.50 * [KIS_COMXIZ1) + (0.50 * [KIS_CALLAIZ])
% 9 EXNAES B ADE LEY = 0o SSHANE 2RSS A2 OHLICH
> FEH2X (212 %)
HHLAE oS
P EAEE (EH9|: oHOHRl)
=2 A A= = S At A
o _ s [ _ SIS fois
TE| oz e s é"’g‘z” =z | me | & %j g |2 az | B | =S
X0 - 718 14 71 - - - - 494 -2 1,203
=Bl - 739 -30 - - - - - - 510 -2 1,217




P TADAHBY

a
of 5
<k ~ z
\o/ Slo \%) .ol Ko K0 El
o i g 2|8 s & =< <M
3 0 > S|s 8 s H
1o o) ed 8 2182 o KF 2
m ~ = < 8 |8 ol oy )] = 30
: o 2 K ot bl H o~
8 8 5 W T il
1T o — mA D = <J
— © .. I~ N ok P
=) oF . S & =3 JI W oir o
12 L I ¥ o o L
3 =1 = S S Ok M
o 8 = 5 R oz
o) 1T o —_ o — o) H =
i ~ U ro S 3| 0 o = D
o S S5 |g 5 = oW i ww Em_
M IE nok |~ N 5 ==
o ol = . H =
S} 00 ulo z 0
B s _ Gl = oA
& S = | I 5= P
e 3 ~ < = m A0 =S
© 12 < o3 00 il 0 o & <0
© 5 8|2 = N - o o7 oF W 3
© S ; El = 100 =< T < o
~ . °lg < Do = 0 vo< U <
2 ° 3 s < 9 n K R =g
o 7o ol 30 o) 0 10} < — o
, oo K < [ Gl Nz 3
= < fm e | — x~
£ : =L : 5i3
N _.% S : \_.m &3 B &3 2 R g o
K —~ R . SR
- L s 5 n & ° 100 S w3
= a |, = 5 o~ g = g ==£
u = o X m_\ -~ L:uA MM mur_ e} Luo 3 . WF S X0
= =0 2 5 ¥ -z O oy K0 5 o =R
© g 2 s |, ], s & © o< 5 o S g5 m S &
R =l - @ | < 3 = ! Sy £
"R = Lo ! b 2 o o} N Hio pAR TR
w :wu = _.T_ | | _A_.O _A_.O _A =< Wm ﬂ ._ﬂ_u o _A._o ) ._ H_._
=) RD W Klo = = = 30 - A <0 _ﬂo S o 2 M_. mgm
< g z38ggl = K K= ol = 20 a_%mnmm&
S B <8 < = Wk 100 i) = D WH
® o 0o o tle s Wk S " o_nAowmETA
= S |2 32 — < ol @ | Hzﬂm:_t
® g < K0 W K X N S o 0k = '
S G ~ ols g << Kk & m WENRR . ~ .ﬁm%ﬂu_ﬂ
1e 5 2|5 KF Kk = ™ om ol o = Ko Sz
S Kof &y S P i = wowsm W=s53
= R |9 G|8 56 = F= @ iy — o i
a = ~ 2 ) == ] 0D < = <A
) S - L T S 4 = = O I K ot g
oi 13 = L Z Wa B = XK K o s K- JC._ 32 uE._ <+ AU
S wl [ 1T F e am2E § oA o . u
o o | o < 1 o7 o ! 3%
° H.-7s W) K T Ko w__ s W e A A
=] oo Fo<T 0 ~ A A
N S ® K _n_v = - A A
ro - Bl = A A
[n] = < ﬂo.ﬂa_._ o 0D *
N — !
il Il w'™
T
=
m




00
&3

i

100

- Long(DH==) - GHE AL

<
Kk

00
&3

-

100

0o
1o

- Short(OHZ) - oM

<
Kk

ol & (3
olf & |w
= o
D
oF
duisl 8 | 5 | &5 | 8
g sl &s]| 8| s]|Ss
o < > > - -
(ep] (ep] ) )
o
uo || — < < <
Ui <C <C <C s s
.Al_ <C <C
=
=
Klo
H
o [Te) <
—_ Al — S
ol | & I~ = = X = = 8
& | o & © al N~ . -
W] o . S S S S S
g 9 9 ) ) )
8 8 Q Q o o
A [eV) [eV) < < < S S
= > [eV) [eV) Al < <
_ =4 8 < [aN] © o~ =
a2l S8 2] 3|8
@ o al N~ © ) ) o <
__oo . 1 O < % w 8 6
B 8 N < = > < <
sl gl gl &l sl gl & |8
[eV) [eV) [eV)
zr || S & R N ©
& 3 S 3 S o = 8
:D ) > > o (e} (e} S 3
Mo e} o o o 3 S o
i 0 = = = = e o
50
o o
= 8 o o
= 8 m 8 8 m o o o
S ] S S o o
m o L0 > > > i i i
S ) o o o > > >
) e e e e e =
al B B
sl 3 s
ol 25 |8 |L |= |! _
ST ls |S | |8 |8 |2
- _ N N I ~ - =
| © N~ N n Q N
ols| 8 | 5w |mm 2 N 2|5
2| & =W | = | N & 3.
S 5 | o o =
S~ | wE | = o= | e >
o [ g AU BN = WX o
mu_.n_— =< = ~ . L _
ul = = (<o}
i Ul & [wS [wS [ & S I
= = = )| 0 0
o I R o [ 2w |
N wl | e ol > 4 - o
al T lh (% |® |m |7 |o
o

0
53
%0

00

=
1o

0l0

0
53
%0

00

=
1o

il
Ko

Wk

-

oD

KD

0l0

00

AOH

> ZLHIH

00
&3

00

-

00

=
1o

ol
<
10
i/

00
&3

00

A

ol

P RS - USUHH/XY -

00
&3
ol

00

]
Mo

ok

Kl

-

ol

oJ
35
A [E]
e
olo
R-whO
MO,
al
o
ol 1
S|=
el
&
\nnU/\/
uE| T[S
Kof o |
a3
5|3
|
50
5|3
Slo
=™
i |
<
=
w
m
A




0H

> X220 (HEIHUF)

oH

10f
7 o 3
o o
i S |
o = =
a“_”_ [aN] [aN}
0H 0H
| oo || oio
. =|ob[=|on
0 m
o[ (00 &=
ar & on | = 00| =
=0 %_u 2| oof <3 o0
I = =0H
040 (|3 |2
K m|=[=|=
m=Ele|=
= oll o
<| |=
)
IS
= 00
ol m.u_ (]
<+
=
_un_ (o] (2]
LY 15 & )
Ko . 00 3 S
oo Ul (]3]
0H
Ul < - <
EilES
o)
— 00 mr 0K
m_ﬂ Hal &
o0 0K ({0
0H
all - ©
— ) S
IA [aN] [ee)
= - S
0 S 2
%_ S &
& T
2 40 Rl
< > o

ok

D
<+

"

nlr
Rl

LICt.

oD
oll

+

AE

J
s}
0

4

ol
onl
ar
oJ
Rr

ol

R

{D

Ju

RO

Ju
5
0

| &XSAIAFOIEDE W

g3

=

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

B

1

ol

(

K

RO

ar

R0
Bl

ar
ol
O
Kl
00
OH

A
ol oy
7 ik
00
01
(@3 Sl ISy
D —|—
Al AN A
olaila
Al AN A
L||_ OO O
N Al AN A
| | |
—|—|o|—
Njo|o|lm
Al | A
OO —
NI O
— =X
OO O
Al AN A

LH = & LICH.

o

10

or
ol
1[3]
K]
00
0k

382t

 }
[—

=) 2022.12&8 J|& %

Lill

ol
0H
Kl
040
mm

Wk

=
o

0l
o3
o

00

-
o

00
&3
ol

e

00

=
o

.

5. HIE

00
B

oK

<+

x
2
“/0\12211 —
olo|lo|lolo o
%OOOOO o
D
™ ol~|lo|l—=]xn ©
Ol~|o|lo|o =
0 V|lm|mn]|lo|o o
B KR e
o
o
*
N/W4|224|4| —
olo|lo|lolo o
@00000 o
D
™ o|lo|s|lo]|lxn N~
=1 k-1 B R=1 k=] o
) olo|lm|lo|o o
Rl [T ]|
o
no
al=|o
olw|l | ]
nlo|lo
n|] n
Nl |l |l |
| S| O] O] N
—|=|c]| ©| ©
Clels|s|o
I = |0} | |
: =[O0y [ doh | v
ole|lwl|—|—|—
HMMF_LIEI
SHHEEE
L:._O._O|_|||
s | =|=|aJ|al|al
NN | ===
W fwp e |
E:E:E:E:E:
< s (U ul | wy
= xlx|x
[aa]l Waall B I B
o|@d|@
K0
50
ul
=1




i BNKE S §OIMNF 15 Class C-Pe 0.00 | 0.01 0.00 | 0.01
BNKE S 00 O1MNF 1 & - —
B C T AP 23] AF(A S XF) 6.68 | 0.00 502 | 0.00
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