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NMAPAMETPbI ®OHAA*

= TWn: MHTEPBabHbIV NaeBOWN NHBECTULIMOHHBIN HOHA,
= [lata co3gaHus: 23 mas 2017 roaa

= KacroguaH: b AO «CbepbaHk»

* HomwuHanbHaa ctonmoctb nas: $1 000

* MuHVManbHas cymMma B3HOCa npu
nepsom npuobpeternn: $10 000

= Tekywas ctoumocts nas: $1 051,62
= Yycrble aktmsbl: $118 634 720,01
= Bo3HarpaxgeHve Ynpasastowen KOMnaHuu:

- Komuccua 3a ynpasaerue: 0,65% rogosbix
- KOMWCCUA 3a ycnex - CornacHo
WHBECT. geknapauum

*bosiee nodpobHas uHgopmayus npedcmasnera e lNpasunax oHoa,
KOMOPLIMU MOXHO 03HAKOMUMbLCA Ha calime ynpaessoujeli KOMNaHuu

PACMPEAENEHUE MO K/IACCAM
AKTNBOB
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OLEHKA PUCKA

Pesynbrathbl o
(VaR & CVaR) TeHre %
Value at risk 847 748 811 1.71%
Conditional

Value at Risk 1063111214 2.14%
(CVaR)

Stand-alone VaR 2186530218 4.40%
Stress test 11 233 640 730 22.62%

Bbiwe B Tabaunue npeacraBaeHbl pacyeTsl,
npoBefeHHbIe HalWM NopasaeneHnemM no
ynpasaeHuto puckamun. CornacHo Hawmm
pacuetaMm, ¢ 95% yBepeHHOCTbIO
MaKcuMManbHble YobITKM nopTdens doHaa He
npesbIcAT 2.14%. ITO 3HaUUT, YTO, COrNacHo
MeXXAYHapOAHON METOAMKE pacyeTa PbIHOYHbIX
PUCKOB var ewma, puck notepu npu ycaoBum
log-HopManbHOro pacnpeseneHus
orpaHuMumMBaeTcs 3 NpoLeHTamu.

UNN® «LLEHTPKPEAUT-BANTIOTHBIN»

31 pekabpsa 2021 r.

OMNCAHUE ®OHAA

Llenbto  vHBecTupoBaHus akTmBoB ®doHaa ABASETCA  MOAyyYeHue
Aep>XaTenamMn NnaeB WHBECTULMOHHOIO Joxoja B pgoanapax CLUA,
NpeBbIWatoWero J0OXo4HOCTb geno3uTtoB B BBY PK, npu ymepeHHOM
YPOBHE puCKa 3a CyeT auBepcmdukaumm akTMBOB U OTbopa
VHAHCOBBIX MHCTPYMEHTOB.

OcHoBy noptdena aktmBoB PoHAa COCTaBAAKT WHCTPYMEHTbI C
OUKCMPOBAHHON  AOXOAHOCTBIO — OGAMraumMM  KasaxCTaHCKUX U
WHOCTPaHHbIX 3MWTEHTOB, HOMWHUpPOBaHHble B gosnapax CLUA w
APYTVX «TBEPAbIX» BaltoTaX.

Poct $10 000 c MOMeHTa OCHOBaHMA
(c y4emom peurHsecmupoeaHus dueudeHd08)
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PE3YJIbTATbI YITPABJIEHNA

2021 2020 2019 2018
JlOXOAHOCTb 3a KaNeHAapPHbIV rog 4,13% 6,5% 7,3% 51%

C ocHOBaHuA

1rop 2 ropa 3 roga

CpepaHas JOXOAHOCTb B rOA0BbIX 3a
nepuog, 3akaHuvBaloLMUiics 4,13% 521% 574% 5,28%
oTyeTHoW aatoit (31.12.2021)

C 01.01.2019 ®oHg BbiNnauMBaeT AMBUAEHAbLI AepXaTensiM CBOMX
naes exekBapTanbHO B pa3mMepe 1,25% OT cToMMOoCTH nas Ha KOoHeL,
COOTBETCTBYIOLLEro KBapTana). o >xenaHuro JAepkatenen naes
®oHAa AVBMAEHALI MOTYT BbIMJauMBaThCA B AEHEXHON Popme Ha
b6aHKOBCKME  CYeTa  WHBECTOPOB  AMBO  perHBECTUPOBATLCA
(kanutanmamnposaTtbca) B nav PoHaa.

PACMPEAENEHVE AUBUAEH/,OB
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MocnedHutli geinnayerHsili dusudeHd 1 okmsabps 3a 3-uli keapman 20217 a. - $13.21.
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KPEAUTHOE KAYECTBO NMOPT®E/IA PACMPEAENEHUE MO OTPAC/IAM™***
(MO PENTUHIY SMUTEHTOB)**

B [leHeXHble cpeacTBa v Apyrue
eHeXHble CpeacTBa v

Apyrue CyBepeHHble 1 areHTckme
BBB 1 Bbiwe Matepuansbi 20,2%
BB 51.5% TenekoMMyHMKaLMM
. Motpebutensckue ToBapsl 11,6%
DuHaHCb! 34,0%
CCC v Huxe

KomMyHanbHble ycryrn

6e3 peiiTuHra Mpoune 12,9%

“Pacnpedenerue no  kpedumromy Kkayecmey —akmugoe  no ""Pacnpedenerue no ompacssm paccqumaxo ¢ y4yemom pacnpedesieHusi no ompacasm nopmgenedi
KpedumHeIM  pelimuHeam 3MUMeHMOo8 paccqumaqo ¢ y4emom npuobpemenHbix uHOexcHoix ETF.
pacnpedenieHusi  no  KpedumHoMy — Kadecmey — aKkmueos  no
KpedumHeiM petimuHeam 3MumeHmo8 nopmdeneli
npuobpemeHsix UHOeKCHbix ETF.
FTEOrPA®UYECKOE - -
*kkkke
PACTIPELENEHME 10 KPYMHEALINX UHBECTULINA MO SMUTEHTAM***+*:
1. baHk LleHTpKpeaunT (eBpoobamnraumm)
2. LLOYDS PLC
Aenexcwibie cpeacTea v Apyrue = 3,1% 3. TheiShares iBoxx $ High Yield Corporate Bond ETF
Kaszaxcra | 12,5%
CLWA ) 12,5% 4. PT Bukit Makmur Mandiri Utama
BenvkobputaHvs mEE——— 8 8%
TOHKOHT  ———— 11,50 5. Cydsa, S.AB. de C.V.
Typuns mmm 1 7%
Mekcvka —— 10,3% 6. HSBCPLC
bpasv/vg E— 6,29 7. Camposol SA
Mepy T— G 7% .
Ui 2,49% 8. Indika Energy
Hugepnanap E— 4,4%
iy E——A 9. Energy Transfer LP
ViHporesvs SEGEG_———— 0,4% 10. GAXO, Grupo Axo SAPI de CV
Mpouve E— 5 4%
1 = Ton 10 nosunuuit

47,16%

““leoepaguyeckoe  pacnpedesieHue  paccyumaHo ¢ y4yemom
2eozpacpuyeckozo  pacnpedesneHus  nopmgeneli  npuobpemeHHbIX

uHOekcHbix ETF.

3a ucknoyeHuem OeHexxHbIx cpedcms u onepayuli PETO.

KOHTAKTHAA MH®OPMALNA

YnpaBneHUA MapKeTUHra u npogax Ynpaensatowmii aktusamu ®oHga
LWeiHap XKakaHoBa 3epwunos PycnaH

e-mail: shzhakanova@bcc-invest.kz e-mail: rzerilov@bcc-invest.kz

Acenb KazbekoBa LLlankapbekos Magusap

e-mail: akazbekova@bcc-invest.kz e-mail: mshalkarbekov@bcc-invest.kz

Pecnybnwuka KazaxctaH, r. Aamarel, np. Anb-®apabun 38
Beb-cauT; http://bcc-invest.kz/

Pe3yiemamel UHBECMUPOBAHUS 8 NPOWIOM He 2apaHmupyom 0oxodel 8 bydywem, CmoumMocmes naee Moxem Kak yeenuqusamecs, mak
u ymeHowiamecs. locydapcmeo He 2apaHmupyem 0oxo0HOCMU UH8ecmuyuli 8 UHBECMUYUOHHbIE POHDbI.

lpasunamu naesozo UHBECMUYUOHHO20 HOHOG npedycMompeHo Haauyue Hadbasok/ckUdoK, 63UMAHUe KOMmMopbIX YMeHbWUM
00x00HOCMb UHBECMUYUL 8 NAU NAeso20 UHBECMUYUOHHO20 poHOa. [leped npuobpemeHueM naes UHBECMUYUOHHO20  ¢HoHOa
uHeecmopy Heobxo0uMo 03HaKOMUMbCS € NPABUIAMU UHBECMUYUOHHO20 (hoHOa U UHBecmuyuoHHoU dekaapayuel.

C uHgopmayueli 0 npuMeHeHHbIX YNOJHOMOYEHHbIM Op2aHOM K KOMNAaHuu CaHKYusaX U 02paHu4deHHblX Mepax 6030elicmeusi MOXHO
03HAKOMUMbLCA HA KOPNOpamMueHoM UuHmepHem-catime Komnaruu.
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