UNUD «LleHTpKpeauT — PasymHblii BanaHc»
AO "BCC Invest" - pouepHsas opraHusauus AO "BaHk
LeHTpKpegut"

BCCI_rb

KASE

ExXefHeBHble
KOTMPOBKM Ha 6upe

[aHHble Ha 01.10.2024

®oHA MHBECTUMpPYeT B GUHAHCOBbIE UHCTPYMEHTbI, HOMUHUPOBaHHbIE KaK B
TeHre, Tak U B gonnapax CLUA n gpyrux «TBepAbix» BantoTax. BantoTHaa
cTpyKkTypa noptdens PoHAa [AMHAMUYECKM W3MEHAeTCA, Mcxoda U3
COOTHOLUEHWUA NOTEHLMANBHOWN AOXOAHOCTU U BaZIOTHOTO PUCKA.

bcc invest

MAPAMETPbI ®OHJA:

MHBECTULIMOHHbIE NPUHLIUNBI ®OHOA*:

1. CpegHeB3BeLLEHHbIW KYNOHHbIV f0X04, 061uraumii B TeHre > 13,5%
2. Lonsa obauraumii : > 80%

3. Jonnapsl CLWA : > 10% oT aktnBos ®oHaa

4. PeNTUHT MHCTPpyMeHTOB: BB 1 Bbiwe > 50%

5. AKTUBHbIV CTUNb yNpaBieHus

*UHeecmuyuoHHbIe NpuHyunsl ®oHOa AsasoMcA T u moaym o A om
peasnbHoOl CMpyKMypbl HG MOMEHM COCMABAeHUAs om4yema, 8 C8A3u C OuHamudecKol cmpykmypoli
nopmdens, usmereHuem CHA, pbIHOYHbIMU U MPOYUMU haKMOpamu.

Poct 10 000 Tr. ¢ MOMEHTa OCHOBaHMUA
(c yueTom penHsecTMpoBaHusa AMBUAEHAO0B)
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PE3Y/IbTATbI YNPABJ/IEHUA:

3alrop 3a3roga 0 uToram o utoram C OoCHOBaHusA
(roa-x) (roa-x) 2023 2022 (roa-x)

[LloxoaHocTs, % 21,10% 28,57% 15,68% 16,30% 9,67% 12,52%

D (a6c.)

BbinnaueHHble
AVBUAEHADI, % OT 6,75% 9,00% 27,00% 9,00% 9,00% 33,75%
YNCTbIX aKTMBOB

CPABHEHME C BEHYMAPKOM:

3alrop 3a3roga Mo urtoram Mo urtoram
YTD (a6c.) (roa-x) (ron-x) 2023 2022 C ocHOBaHusA
nnue
«LleHTpKpeaut — 21,10% 28,57% 15,68% 16,30% 9,67% 12,52%

Pa3ymHbIii BanaHc»

UHpekc KASE

23,51% 26,02% 15,19% 28,78% -11,53% 17,69%
(KasaxcraH)
MSCI All Country
World Index 18,66% 31,76% 8,09% 22,20% -18,36% 6,45%

(ACWI)*

*MSCI All Country World Index (ACWI) — uHOekc cocmasneHHbili komnaHuel MSCl Inc. omcnexcusaroujuli
obujemuposoe dguxeHue 001e8bIX UHCMPYMEHMOB.

OLEHKA PUCKA:

Pe3ynbratbl (VaR & CVaR) TeHre %
Value at risk 94292422 1,81%
Conditional Value at Risk (CVaR) 118 246 501 2,27%
Stand-alone VaR 175433 348 3,36%

Ona pacyeta nokasatena VaR wucnonb3yetca Knaccuyeckaa mogens EWMA
(Exponentially Weighted Moving Average), B KayecTBe BpPEMEHHOr0 FOPU30HTa
6epeTca HeAeNbHbINM Nepuos, a 4OBEPUTE/IbHOTO YPOBHA 95% BEPOATHOCTD.

B Tabnuue npepacTtaBneHbl pesynbTaTthl  pacdetoB  VaR  (Value at  Risk),
XapaKTepusylolme PUCK KaK BESIMYMHY, KOTOPYIO He MpPeBbICAT OXuAaemble B
TeyeHWe JaHHOro Neproaa BPemeHu NoTepwu ¢ 3a,aHHON BEPOATHOCTBIO.

KOHTAKTHAAl UHOGOPMALIUA:
Pecny6nuka KasaxcTaH, r. Aamarsl, yn. Nandunosa 98
Be6-caiT: http://bce-invest.kz/

P 8 He 9ox0061 8 riaes Moxem Kak ysenuqueamecs,

maK u A. [ocy He ie poHObI.

I/ naeeozo oHda npedy Hanu4ue KUOOK,

doxo0HoCcMb UHBecmuyull 8 nau Maeso20 UHBECMUYUOHHO20 GoHOa. Meped naes goHda
AC ¢oHda u i i.

C io peaHom K u ozp mepax (i MOHO

A HO alime

OBLUME JAHHbIE

MHTEepPBabHbI Naesoi

Tvn: -
MHBECTULIMOHHDIN GOHA,

[arta co3paHus: 14 mas 2007 roga

KactoauaH: AO «EBpasuitckuit 6aHK»
HomuHanbHas CTOMMOCTb nas: 1TeHre
MuHUMabHasA cymma B3Hoca npum

U P 10000 TeHre
nepsom npuobpereHnu:
TeKyLan CTOMMOCTb Nan: 6,0287 TeHre

YucTble akTUBbI:
BosHarpaxpaeHvie YnpasnstoLei
KOMMaHUM:

5,94 mnppa,. TeHre

0,75%

[laTbl B KOTOPbIE MOXHO BbIATH U3 15 mapra; 15 uioHs;
PoHpa: 15 ceHTabps; 15 aekabps

Hanuune mapket-meiikepa R LD (e e
Ha KASE

Ne3.2.235/12 ot 10 nionsa
2018 ., BblAaHHaA
HauunoHanbHbim BaHkom
Pecny611Kun KasaxctaH

JINueHsna Ha ocyliecTBaeHue
[AeATeNbHOCTU Ha PbIHKE LEHHbIX
bymar

PACMNPEAENEHUE NO K/IACCAM AKTUBOB

PENO, [leHexHble cpeacTBa 12,09%
Akummn 16,34%
KopnopatusHble obauraumm 71,56%
CyBepeHHble obmraumum 0,00%

PACNPELENEHWUE MO PENTUHTY SMUTEHTOB*

*(amureHToB ob6auraumin)

BBB u Bbilwe 30,73%
BB 17,71%
B 20,39%

TOM UHBECTULUN (SMUTEHTbI)

AO «HYX “BaitTepek”» (xonanHrosas aeatenbHOCTb, KasaxcraH)
AO «M®O OHnaitHKazduHaHC» (puHaHCoBbIN cexTop, KasaxcTaH)
AO «Home Credit Bank» (duHaHcosbIii cexTop, KazaxcraH)

TOO «M®O KMF» (puHaHcoBbIl cekTop, KazaxcraH)

AO «DOHA, Pa3BUTUA MPOMbILIEHHOCTU» (dUHAHCOBBIN ceKTop,
KasaxcraH)

AO «Ot6achl 6aHK» (duHaHcoBbI cexTop, KazaxcTaH)

AO «baHkK LileHTpKpeauT» (¢puHaHcosbii cektop, KasaxcraH)

TOO «M®O TAS FINANCE GROUP» (¢uHaHcoBbil cektop, KasaxcraH)
AO «HauwnoHanbHa komnaHnua KasMyHailas» (sHepretuka, KasaxcraH)

TeHru3LWweBpoiin (aHepreTuka, Kasaxcra)

74,59%
PACMPEAENEHUE NO OTPAC/IAM
DuHaHCbI 56,24%
CyBepeHHble 1 areHTCcK1e 22,65%
SHepreTuKa 7,98%
MoTpebutensckue ToBapbl 1,03%
TEOrPA®UYECKOE PACIMPEAE/NIEHUE AKTUBOB*
*(6e3 yuerta aeHeKHbIX CPeACTB)
KasaxcraH 87,91%
BAJIIOTHOE PACNPEAE/IEHUE AKTUBOB
KasaxcTaHcKkui TeHre 92,63%
Jonnap CLIA 7,37%

LIOPALUMSA NOPTOENA OBIUTALIUIA (KymynaTUBHO)

£o 1ropa 35%
A0 3 net 69%
£o 5 net 72%
oT 5 neT, BKAOYaA akummn n ETF 28%
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