UMNUO "UeHTpKpeguTt-BantoTHbiii"
AO "BCC Invest" - pouepHas opraHusauma AO "baHK
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BCCl_cc

ExXef\HEeBHble KOTUPOBKK
Ha 6upike

[aHHble Ha 01.10.2024

AKTVBbI GOHAA NPEUMYLLECTBEHHO WHBECTUPYIOTCA B WMHCTPYMEHTbI C
bUKcpoBaHHOW poxofdHOCTbiO B gdonnapax CLWA, ana nonyvenus
cTabUNbHOTO AEHEXHOro NOTOKa, NPU YMEPeHHOM YPOBHE pPUCKa 3a cyeT
AvBepcudrKaLmMm akTMBOB U 0T6OPa GUHAHCOBLIX MHCTPYMEHTOB.

MHBECTULUMOHHDLIE NPUHLUUNBI ®OHAOA*:

1. CpenHeB3BelUeHHbIV KyNOHHbIM foxoa obauraunii > 5,0%
2.  ®uKcmpoBaHHasa 4OX04HOCTb (06aurauum) > 80%

3. [Oonnapsl CLLA > 90% ot akTMBOB ®OHAA

4.  PeWTUHT MHCTpymeHTOoB: BB u Bbiwe > 75%

5. CrpaHoBasa anBepcudmkauma: KasaxcraH < 50%

*MHeecmuyuoHHble npuHyunel ®oHOa ABAAMCA U nc u moaym o A om
peansHoli CmMpyKmypsl HA MOMEHM COCMas/aeHus om4yemad, 8 C6A3u C OUHAMu4yeckol cmpyKmypol
nopmeens, usmereHuem CHYA, pbIHOYHbIMU U POYUMU haKMOPamuU.

bcc

MAPAMETPbI ®OHJA:

invest

POCT $10 000 C MOMEHTA OCHOBAHUA (C YYETOM
PEMHBECTUPOBAHUA AUBUAEHAOB)
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PE3Y/IbTATbI YNIPABJIEHUA:

3alrop 3a3roaa o utoram Mo utoram C ocHOBaHUA

YTD (a6e.) (roa-x) (rop-x) 2023 2022 (rop-x)

AoxogHocTb, % 15,72% 24,21% 7,53% 13,46% -3,81% 5,83%

OBLLUME JAHHbIE

Tvn:

JaTa co3paHua:
KacroanaH:

HomM1HanbHas CTOMMOCTb nas:
MuHMManbHan cymma B3Hoca npu
nepsom npuobpeteHnu:

TeKyLlaa CTOMMOCTb Nas:

YucTble akTUBbI:
BosHarpaxaeHue Ynpasnsiowei
KOMNaHuu:

[laTbl B KOTOPbIE MOXHO BbIATH U3
®doHpa:

Hanuune mapket-meiikepa
JINLEeH3NA Ha ocyLecTBeH e

AEeATeNbHOCTU Ha PbIHKE LeHHbIX
6ymar

WHTEpBaNbHbI Naesow
WHBECTULMOHHDIA GOHA

23 masn 2017 roga

AO «EBpasuiickuit 6aHKk»
$100

$100

$115,0731

$46,64 mnH.

0,65%

25 aHBaps; 25 anpens;
25 utons; 25 oKTAbpA

ExkeiHeBHble KOTUPOBKM
Ha KASE

Ne3.2.235/12 ot 10 uionsa
2018 ., BblgaHHaA
HauunoHanbHbim BaHkom
Pecny611ku KasaxcTtaH

BbinnayeHHble
AvBuaeHabl, % oT 3,75% 5,00% 16,25% 5,00% 6,25%
YNCTbIX AaKTUBOB

36,00%

CPABHEHME C BEHYMAPKOM:

PACNPELENEHME NO K/IACCAM AKTUBOB

YTD (a6c.) 3a3roga Mo utoram | Mo utoram C ocHoBaHuA

. (roa-x) (roa-x)
nnue
“LientpKpeaur- 15,72% 24,21% 7,53% 13,46% -3,81% 5,83%
BantoTHbIin"
ﬁ:’l‘]"vli’eslg I';:::T* 7,78% 15,55% 3,04% 12,89% -10,74% 511%
J.P. Morgan USD
f";;’g;:ﬁ"g::f“ 12,46% 22,76% 2,68% 12,03% | -12,38% 5,30%
Index **

* iBoxx USD Liquid High Yield Index - undexc o6nuzauuii cnekynamusHozo ypoers (BB+ u Huxce) C y4emom peuHsecmuposaHus
KyMoHos.

** J.P. Morgan USD Emerging Markets High Yield Bond Index - uHdexc 0] PbIHKO8 ypoeHsa
(BB+ u Hu(€) C y4emom peuH8ecmupo8aHus KyrnoHos.

OLIEHKA PUCKA:

Pe3ynbratbl (VaR & CVaR) TeHre %
Value at risk 336714443 1,49%
Conditional Value at Risk (CVaR) 422 253498 1,87%
Stand-alone VaR 473744312 2,10%

Ona pacyeta nokasatena VaR wcnonb3yetca Knaccuuyeckasa mogens EWMA
(Exponentially Weighted Moving Average), B KayecTBe BPEMEHHOIO rOPU3OHTa
6epeTca HeeNbHbIN Nepuos, a AOBEPUTE/ILHOTO YPOBHA 95% BEPOATHOCTb.

B Tabnuue npeacrasneHbl pesynbTaTthl  pacyetoB  VaR  (Value at  Risk),
XapaKTepusylolme PUCK KaK BeSIMYMHY, KOTOPYI He MpPeBbICAT OXWAaemble B
TeyeHWe JaHHOTO Nepuoaa BpeMeHu NoTepu ¢ 3aaHHOW BEPOATHOCTbLIO.

KOHTAKTHAA UHOOPMALUA:
Pecny6nuka KasaxcraH, r. Aamatbl, ya. MaHdunosa 98
seb-caifT: http://bec-invest.kz/

P uH 8 He doxodbi 8 1ae8 MOXem KaK ysenudusamscs,

mak u A. [¢ He 2ap i 8 uHeec hOHObI.

I/ naegozo ponda np Hanuyue KUOOK,

00X00HOCMb UHBECMUYUL 8 Mau Naeso20 UHBECMUYUOHHO20 (oHOa. [leped naee oHoa
Ac oHoa u ] d.

C uHg io K CAHKYUAX U 02p mepax 8030elicmeun MOXHO

A Ha atime

PEMO, feHexHble cpeacTsa 1 Ap. -0,46%
Akumu / ETF 17,29%
CyBepeHHble obaunraummn 4,35%
KopnopatusHble obaunraumum 78,81%
PACMPEAENEHUE MO PEUTUHIY SMUTEHTOB*
*(amureHToB ob6auraymii)
BBB v Bblwe 64,27%
BB 14,56%
B 4,34%
TOM MHBECTULIUN (SMUTEHTDI)
Saudi Arabian Oil Co. (aHepretuka, Cayagosckas Apasus)
Cia Siderurgica Nacional (ao6bi4a metannos, Bpasunus)
PT Bukit Makmur Mandiri Utama (ceipbeBoii cektop, UHaoHesus)
TeHrn3LWeBpoN (3HepreTika, KasaxcraH)
BaHK Pa3Butua KasaxcTaHa (¢uHakcoseiii cektop, KasaxcraH)
Mong Duong (kommyHanbHble ycnyru, BoetHam)
BaHk LieHTpKpeauT (puHaHcosbii cektop, KasaxcraH)
Indika Energy Capital IV (cbipbeBoii cektop, UHaoHesns)
Ka3MyHaiila3 (snepreTuka, Kasaxcran)
Posco (metannyprus, lOxHas Kopes)

70,36%
PACMPEAENEHUE NO OTPACNIAM
SHepreTuka 26,12%
DuUHaHCbI 23,10%
Matepwuanbl 17,11%
CyBepeHHble 1 areHTCcKue 16,36%
KommyHanbHble ycayru 4,55%
Mpoune (MHGOPMALMOHHbIE TEXHONOTUM, 13,22%
notpe6. ToBapbl)
TEOrPA®UYECKOE PACMPEANEHUE AKTUBOB
* Bes yyeta AeHeKHbIX CPeAcTs
KasaxcraH 49,97%
CLUA 9,70%
WUHpoHesuna 8,80%
lOxHasn Kopes 6,16%
Bpasuaua 4,21%
Cayposckas Apasua 3,81%
BbeTHam 3,58%
Manaisus 3,13%
Hupepnanabl 3,04%
BenukobputaHus 2,38%
DdpaHuma 2,17%
Typuus 2,10%
Yunm 0,97%
Kutain 0,45%
AKOPALUA MOPTHENA (KymynaTueHO)
no 1lropa 30%
£0 3 net 48%
£0 5 net 64%
OT 5 nert, BKNtoYan akumm n ETF 36%
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