BNKXI =S H S SN EHS(KRW)K-16S (22t 8 &) [ELS-IH 4 & ]

[FADIYE HE

[ H&2EE DA ]

)

D12t 20234 078 28 - 2023E 108 262)

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

0 AMNUEBEEDNANME NEAEY SSFNE0N 2et SEN 2H NGa2E AL HdotH
SXXOF JtYe 432 SHII2See HAEE0 et ZUE
Lot Mot 2EOAMSLT

BNKAHAH = &

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

XEXHOIEH M= & LICH

=
T

H

1o

ol
ot

o)

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

PIIE2EAMY |=2HE:| I=2AZDL SEXY0 2E HE as3| 1S3 (Hesea8)
EEEE 2SENEE HEICS
BNKX 4= H S A E XA EHS(KRWK-165 (2221 & &) [ELS-TH M & ] 01326
DHE HE o =88 2021.04.28
== 2k 2023.07.28 - 2023.10.26 =72t 2021.04.28 - 2023.10.27
TS O SETAE SHBES(FADIME), 42 H WSS
NFAS=E=X=IDN BNKAHA 2 S ZHOH 3| At st (=25 3)
B C T A 23] A ] _ o
(A_ngg Hg : zoey ABHAL 2 BH2 3] Al MBHSTELA
AZol SX
0l EXHAES HSCEI KRW Hedged Index(2EH 1 EIH : HSCEKRWH Index), S&P500 NDF KRW Hedged Index
(E8H 1 EIAH : SPXNKH Index), KOSPI200KI£=(=&8H 1 EIH : KOSPI2)2 HsS HAHT = IHMZEESZO

MY 0

H
SAAIE XHAEE MOl 60% 014 SXUGHH JI=XALl HESH et =28 2= AE SHSZ L.

st HisIAlE SESEXNE3 EMHOIX [ http://dis.kofia.or.kr ],
[ www.bnkasset.co.kr ] OlAl &0QlgtA!l 4= QUSLICH.

> THAHS E (EHSl: ©4OERl 5)
% Otel 28 Sot0 E|12 MO 240 NASH, EUNSH, =AasSH 2 J|EIHHES F0/2 Hlnota = JUSLICH
HEg X = d I o g J| o =2 =
KHokS o 634 491 -22.48
BNKXI 4 ©1 2 2 2 & X} &l ELHS (KRW)K- S THE o 0 0 118.20
163 (222 ) [ELS-THA & | 2= KFAHE oH 634 491 —22 .49
J|I=JHA 657.33 509.53 -22.48
F) JIEOI2012t EXAIF HEE 22(0HY), E2(20)oles R = BHI2 (432X E) AN E22Cs=
tZEoeg HES =ANEHE HHlE fASH S22 Ues Jt&AS LUt
M= (CHol: 9iOHgl WD)
DR D Sy Asg JIEHA(H) bl
2023.10.27 0 964 509.53 509.53

P BES SEXFE

Ol EXHAIEFE HSCEI KRW Hedged Index(S&H 1 EI3A : HSCEKRWH Index), S&P500 NDF KRW Hedged Index
(ESHI EIAH : SPXNKH Index), KOSPI200XKI+=(SSH 1 EIH @ KOSPI2)Sl HEW HAE= IHEZE S
=2 §Xotd 2EE A= ZULCH




—

2. 22AN Y +E Y
>

2 HE= 202143 048 2820 8™ ASLICEH.

EXAETHACS] (HE 2= HSCElI KRW Hedged Index, S&500 NDF KRW Hedged [ndex

, KOSPI200XI== 9 Dt =0 et =248 2 XH0| Hollle MMMASIZAN EXGIGESLICH, DMASS
A2 SLE TAHoZ F 40 SHAMEZRH HLotAJSLICEH

2
A
rr
N

SEECOILE, Of & GIHROICH S5 B0l DS JIENA R FHEIIEINA U HEXI|A
B 4E O/AMOIR AE( BB £0ES K25t NE02 ABEUG. NS ABUX %S 22, B0l X
S CIEH T NEXIIAS 4TS SY 47 €= 518 ZHEUG. 9 OIARNK HSHBEAS =
510 RE A A2 40| P & USLICHL JIEKAIIA0| IR B0l BB XA GIAB 2
O YATEMO| LMD AZ A4S FH 100%IN LM ISELIC
» =Xz Y 8IS
> 20239 108 272 SHNE RS U0
(BHRAIS: BIIIAIE &)
> JI2tF2AE (9l %)
EEEI EEY B EE N EE I EE T EEEEENEEETE
HCos 23.07.27 ~ | 23.04.27 ~ | 23.01.27 ~ | 22.10.27 ~ [ 21.10.27 ~
23.10.26 | 23.10.26 | 23.10.26 | 23.10.26 | 23.10.26
BNK X 401 H = 2 = T 4l
SHS(KRIK-165 (22101 | -23.85 ~24.43 ~34.90 3.01 ~41.61 - -
ME)[ELS-T S
(HIDXI40H 43 ) - - - - - - -
IR - - - - - - -
Y P Ty Ve
¥ 9 SXNANS B ANE UBY = 04e SSADE 2Esis S 0L
P RO (291: %
MOHSALE UZ
P EAEE (Er9l: wipigl)
= TANE Ep
e SIE ,
2=E Xl stE Al S J|EH =S
o | oma | oz [PEM | mu|za| ¢ (L2 om [RA3
21| - - : - — | 2| - | - - 24
SOl - - : : BEAEE : “12




> Atdtd S E

(ZU=F4) EXHIS - Long(OH==) -

(

e HIS
=)
=

o
(@] — —
o o S 8
< « 0 — 2= <
S - < 2 8|2 8
o o < = =]
= 8 = z S
] o
(@]
O —_
S m) _
3 ~
o
o
3 | 3| 3
_ = — 2= °
~ S » e 8|2 8
o | — —
KJ S ] O Z A
<
=3 —t
S m) _
o =
. N
g RIS 2
o o o o oo Wﬂ_
(@] e
; <!
r H o © uir = |
~ <0 Kp ® K- i
0 K 0
Ealy <
ol
RI o e \
IF
8 oy
o n_.m e |
S 5 o KO
M & <0
3 o A =
- S = = |
] o KO0
o
= =
o |
o Wk Kio
o)
8
2 0l _
— © S
™ o
o S -
<
Ko
o w |
< =
o
o o o o [aV]
S S S S —
o o o o
8 o
r o x © [ m_ﬁ |
~ 20 Kp Kk X0
D K -
ER -
kI < Bz (=
Kl K t < [

* ()

0l0
&3

00

A

ol

LHZ=Al) EXHHIS - Short(0HE) -

(=

k0

(o]
=

0l
3
0

-

0o

=
o

) EXHIS -

<l
Kk

=
1o

i
K0
)l

0l0
&3

00

> I8 FXHIS - HEA

> 2ol Xl ol

(=13
S

bAE

S

t

2
—

ot ,

oll

ol
s

il
i

9]

00

ol
ulo

W

ol

ol
O

&

oI
0

ol

-

nl

T}
[l

Kk

o)

HA

22

golXl R2E 4

oty ol

AT

SN HEMA 25700 Us

okl HE2 Jled

3t

ol
ol

ol
s

0l
53
0

<

00

=
1o

> EdXE

P F=RANE

0

HsLICH

=
-

=

{0
ot

<

ol

0

I

A
(=]

A2EE DM HEIIZL0

==
[

1
z
B
H
<
fal



0l0
o3

00

At

00
o

- Short(OHE) H

<
KF

0l0

> A

0l
5
0

00

=
o

0l0

0l0
&3

00

.

00

=
o

5
Ko

Wk
oD
KD

0o
5
%0

.

00

=
o

0o
5
%0

.

00

=
o

0l0
&3

0

ey

00

=
o

ol
<
10
DH

0l0
&3
o0

ey

00
o

P S - I=UHOH /X

Xtk

uir

e

gl

&
5%=

.

=

—

(10

oll

-

oJ

2.99

al

o

491

ol
ur
s

il

0K
o

0

ol
i

Uk
ki

Ol=

0l0

o]
BA

F

S ALE

: ofl

> JIELARA



00
0.

)
ol
O
7l
00
Of

Wk

oH

> SRS
23 (HEUN)

of

gl &
mr N
Ul g
w =
0 S
[aN}
sol. 0|2 i
» OT_H__M__N% o
o o[ 10| = Sk
M ol {1 e I I
) 3 S e b
= 2 o0 Wm <0 =] <
of b 1Ko m_..._ d| o= 00 o
o m.‘_ = .IA.u_ <J10H 0k 0k
]t 1 S e 2
1oy | — o_.—= M_ IT.AI .IA.M_ Ml
or|S|x|T R |= >
@ 00 b R
I m_.._ o
o3 of b
_=p| ¥
~ O
iy
7 ok
5 <k
X0 =~
O
5 W b
Kio 6 00 =
H ol
ul <k
IS =
| 0 &
o 0t G
o0 OH
- "l
- 2
= S
o S
4o
X0 4
30
]3]

ok

Kl

4

OH

5

J

0

RO

1
e}
i

| &XSAIAFOIEDE W

, 832

=

TN ://di
http://dis.kofia.or.kr)

B

1

ol

(

K

RO

ar

R0
Bl

ar
ol
O
Kl
00
OH

fll
oJ
m |5
0H
©
oV
o
™
L
| &
I
=&
<
<
N
o
~

LH = & LICH.

o

10

or
ol
1[3]
K]
00
0k

382t

 }
[—

=) 2023.10&€ JI&E =

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
S EINEEIN ER
Ml s slo o
D
m o OOOn/.__
(e} OO O
of | slslsls
5
o
x
S EINEIEIN ER
s sls S
D
m o 0002_
(e} [l ol el | )
) S slslsls
5
o
N
\L_M <k
A
1 F
ir Y
< ML MI
[ =|= = x| == =
ol w02 o
— | o el = ~
o G A AR T
s A Hif= |
<
=
Ul
)
3o
md—
_ u- o B
R i jof 2
40 Ko ©
Ul x O
) =
x7

HE2ZA OHOH-

&l
=l

2 A=

! Z2HBE

al
=

S

ulo

7
Klo

o0

| Al 2 AbH

3

* J|EHHIE 0l &

J
u
<
<+

Kio

0
53
%0

00

=
1o

ar
3+

—

=l
70

0.01
0.02

€ (A)

00

S+
o

0.01
0.02

I

&0

o
=

2=HlE di

=
S

}

KO
&0

Ul
i3

= UEt-L

HEZ A

K
<
00

<+
iy
o

o)

0K

HEZ A

s JE)CE U=

L

2
=]

*HIE Xt

H

o

—
[

o=z U

o

ot

= UEELUt.

LICH.

oD

[

5



6. SAXHAHOHONLE S

> OHOH=A2 & SAE

BNKXl = A H S E XA EHS (KRW)K-165 (22t 21 M & ) [ELS-TH4 & ]
oh =~ of < IIERSEI
N = o N 2 o SEPIE EE
1) HYSRIZ B s FAIINO SUS Y 28D BRE T WRIIUCE LiE HIE

&dE =0

» =23=J| OHOH3 &

(EH

21 %)

2022.10.28 ~ 2023.01.27

2023.01.28 ~ 2023.04.27

2023.04.28 ~ 2023.07.27

=) HOHaI 20l =2 Z=2 WHOHIcH=+=T L S2HHM &

SNAL 24

&SI

ST

NP

T= BE HIE0|l SOtgLIC.




—t

oJ
10
=1
oK

00
6.

ok

Kk
0l

o

X0
LHO
Ok

)

ul
Bl

ulo

oJ

io0
oF

-

K0
1]

0
ur

a

il
&
00
0H

S)

2 740l

o

P

)
. ANLEO 2HE

O OF
:

oD JIJ =
%_____dm
30 o
~ 33
RURTe]

o
=
E._%%__A_
W

Ko Kto =

) o ©
o3 A

Ko =
O % iof
QA=
S0k
T
oS
=
0 <10 Kd
ELMs

o

—

g} O}

o

> F=R A &

i
oo
= W
G LT
SRS
= OF K O
S R_3
" J) 5o 1
= __d; %0
© %%DE
-yl
] __dmg I+
o w2
H e | NI
- °®©BR
= o
= m_._w_cla__o_.
E_. N O N
x._WE
M S &
< T @m
mm uF __me
i .;Ii Al
iy O OF 20RM
2 <y
LTS
wo uo < <
ol ol of m_‘M
%gﬂﬂﬁ
U w0 D __po;_
o — oo™
HH E.oJ@
m:mgw
ﬁaﬁmm
=W gy
SO
MRS
<| I,aoM_
alllaEs
7 R =z _
< =r o} o
W ™ H0 s x0
OF = 30 1D Jp
| .In | N_J

H2
S BAD

S

HE At

0l

@ MAZYyHE S 9

ulo

K
Rl

ok

3

O
—

=]
=

=

!

Jl St ZEE SN, SEXNS4E

Xelgtuc.

Off et

100
Kd

o

no
1)
<0

o

[

ol

o

ol

I3
icl

> N&HH &

>
R

—t

oJ

e

10

o)

=
o

Ok

> K& HeH A

}

HE AL

0l

> =2 HIAUHSAHE




o

1)

%I-

>
p— w0 —_
<H 9|o =) om 2 ok
A o —~ G W A -
ol = RO N Mk Qo W al B Ll =
Ul Ko o1 &y O [ s 5 % o | - Ul
E i Ul = S 2 % Kio ol = _ e
ol ) igJ o ol T 8] D 2 ol T N
’ of 0 z Aw M S AT o Ao A -
0 Ul 7 YR R <D T L = M Ry W
= Kk N o< d T ol 2 = 3
M . o Wk 00 A o) o o ok Wk KH
= N g g s &7 T u ar
<+ SR P = Py _|® o1 0 L [ . :
b = EI5M gl x 4+ W@ o o w =2 WG =z = W
¥ w |2 |5 [ WUk = W W E mele g M v RN
e ol o g = = ar = = - =
= S Ul 5l = (Ko 35 g O = 7 = & 31 KH
= ul — |0 ul & o0 Y e o
= % I =< = KE = JI|oH o 1l = © mw o
N S 5. 92 " 2 ) IF ok & =
! - t o a1 " Wz o ] 5 DR
i ol s <=z W = B ol u
n_.c =) K| < =5 Mo - <J AN _ - T
H = F ul [0 - o= K 5 S
0 o = 0 o] Ul 5 ) ol = N = o
< = |00 e} Wmom R 2R ok
20 Ul 5 o B o N ) M | A =
5 Nk = o = o - R of w o uf
= o wom @ Ul ° - I ur 5
— |k = |a1 TR R IR 3 + = 20l /=4 B o
= ok w2 =) = w o = X lw ]
i 0D %0 D.u H = < o = o mm = ol ~ Kr
Ko 5 o A 2 T [ 1 = oo | = X o c w
I Ko | 2] a1 [¥ R L 2 A b uon | UK 5
W 5|0 R [ L = & 5 DI uo
a o ol bl S i0J ol e e &)
il 00 W Ul G Bl ol + = U [o0 S i =z 7
s goa B a L N == K _a B S
TR mowlE I E o) s o - TS o
N © e (0SS | o ul 2 =) WU =B
ul K ) = o LA O il m = 3 i 2
o X2 e e il [ s o o = 0 o
Ko z|S W X0 = w2 ol - _ " K = o B o7 "
=@ Jo o [l I L ~ 5 = = ol - 3 Ul
A moA =g 2 |H | mw S - = Y ol
N ulrpe n <+ _|1z =|= - —ar = 00 - O 3l H
N &l [ _ = % =r|Ul <] ) ol — ol 0H =< B ol
00 o ol wls alal|® Il W -y o wo R
o = log ™ ul ar[x <& m ) ou = = . e 00 0 = [
. o |m El =T I L Ul ur ) = op a5 U
30 = M [= oMo ) 5 = = ot = _
U T (I O IS XC L. s R = < == =
S N T <r ® |3 « W] K = O 0 a1 L Ko e
i ﬂwm_r:__leij g < R gz
~ (o BB il = & ut 5 RS = = of
ul ow_au =) = oD el = = —
_._,._ — - ~ D o <D = =S N
ul - T — oM ot = OF
Il ] ~ = s u o1
<+ R =4 L ~
S | o L |5 [y w = =< =
= = |= R = |5 il Ko sl _ ] o
ut 7 Z Ry of R m a ™
0 o ww <+ U oA .
o il » 1 0 o o+
Kk Ko Kl < =
o] =
oll =<
wr




