bcc invest

NMAPAMETPbI ®OHAA*

= Tun: I/IHTepBaﬂbeII‘/II naesou I/IHBECTI/ILI,I/IOHHbII‘/lI q)OHA

= [lata co3gaHus: 23 mas 2017 roga
= KacrogmaH: b AO «CbepbaHk»
= HomuHanbHas croumoctb nas: $100

= MwuHuMmanbHas cymma B3HOCa Nput
nepsom npuobpeteHun: $100

= Tekywas ctoumocTb nas: $100,25**
= Yucrble aktvebl: $80 123 060,79
= BosHarpaxgeHue YnpaBastoLelri KOMnaHum:

- Komucema 3a ynpasneHue: 0,65% rogosbix
- KOMMCCKMA 3a yCrex - CornacHo
WHBECT. AeknapaLuum

*bosiee nodpobHas uHgpopmayus npedcmaeneHa 8 lpasunax ®orHoa, ¢
KOMOPLIMU MOXHO 03HAKOMUMbCA Ha calime ynpasastowjeli KOMNaHuu

** JI3MeHU/Iace HOMUHA/IbHAs cmoumocme nas ¢ $1000 do $100, e
€8A3U € 3MuM ynpaeasroweli KomnaHueli npousgedeHo
NPONOPYUOHAG/ILHOE yBenuYeHuUe KOAuYecmea naée Ha cyemax
natiwjukoe.

PACMNPEAENEHUE NO KNACCAM
AKTNBOB

DeHexxHble
cpepcTBa v
Apyrve
-0,4%

Axuun
2.3%

CyBepeHHble

o6avraymn
4.4%

KopnopatusHbie
obaurauunm
93.7%

OLUEHKA PUCKA

PesynbTatbl

0y
(VaR & CVaR) Tenre %
Value at risk 1688 739 401 4.62%
Conditional
Value at Risk 2 117 747 348 5.80%
(CVaR)
Stand-alone VaR 2 870849 141 7.86%
Stress test 9370 503 857 25.65%

Bbiwe B TabauLe npeacTaBieHbl pacyeTsl,
npoBeAeHHbIe HaLLWUM NoApasAeneHnemM no
ynpasaeHuto puckamu. CornacHo Hawmm
pacuetaMm, ¢ 95% yBepeHHOCTbIO MaKCUMabHble
ybbITkn noptdens doHaa He npesbicAT 5.80%.
3TO 3HAUUT, YTO, COrNAcCHO MeXZAYyHapOAHOM
MeToAuKe pacyeTa pbIHOYHbIX PUCKOB var
ewma, p1ck noTepu npwu ycnosuu log-
HOPMa/bHOrO pacrnpejeneHnsa orpaHnynBaeTca
6.00 npoueHTamu.

UNN® «LLEHTPKPEAUT-BANTIOTHBIN»

31 maprta 2022 r.

OMNCAHUE ®OHAA

Llenbto  uHBecTMpoBaHUA akTvBoB PoHZa ABASETCA  MOJy4YeHue
Aep>XaTenaMn rMaeB WMHBECTULMOHHOrO goxoga B goanapax CLUA,
npeBbIWaroWero AoXoAHOCTb Aeno3mToB B BBY PK, mpu ymepeHHOM
YPOBHE pucKa 3a cUeT AnepcndurkaLmm akTMBoB 1 0T6opa GMHAHCOBBIX
WNHCTPYMEHTOB.

OCHOBy I'IOqu)eﬂﬂ aAKTNBOB (DOH,D.a COCTaBAAKOT WHCTPYMEHTbI C
d)l/lKCI/IpOBaHHOIZ AOXOAHOCTbHO — o6nv|rau.v||/| Ka3aXCTaHCKUX W
MHOCTPAHHbIX 3MWUTEHTOB, HOMWHWMPOBAHHbIE B AOJJapax CWA n
APYyrux «TBepAabiX» BaaroTax.

Pocr $10 000 c MOMeHTa OCHOBaHUA
(c yuemom peureecmuposaHun dueudeHd0oe)
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PE3YJ/IbTATbIl YIIPABJIEHNA
‘ 2021 2020 2019 2018
JlOXOAHOCTb 3a Ka/eHAapHbI rog 4,13% 6,5% 73% 5,1%

1rop 2ropa 3 ropa C ocHOBaHus

CpegaHsifa JOXOAHOCTb B TOAOBbIX 3a
nepuog, 3aKkaHuMnBaroLWMIACcs 0,37% 6,79% 3,80% 4,39%
oT4yeTHon aarton (31.03.2022)

C01.01.2019 ®oHa BbINAUNBAET AVBUAEHAbI AepXKaTeasaM CBOUX Naes
exekBapTasibHO B pa3Mepe 1,25% oT ctoMmocTn nas Ha KOHeL,
COOTBETCTBYIOLLLEro KBapTana). Mo xenaHuto gepxatenei naes PoHga
AVBUAEHAbI MOTYT BbIMa4yMBaTbCs B leHeXHOoM Gopme Ha BaHKOBCKMe
cyeTa MHBECTOPOB MO0 PenHBECTUPOBATLCA (KanUTasM3npoBaThCs) B
nav ®oxHaa.

PACMPEAENEHVE AUBUAEH/,OB
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Mocnedrutli 8vinnadeHHsili dueudeHd el 1 AHeaps 3a 4-uli keapman 2021 e. - $13.50.
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KPEAUTHOE KAYECTBO NMOPT®E/NA
(MO PEUTUHIY SMUTEHTOB)***

PACMPEAENEHUE MO OTPACIAM™****

[leHexHble CPeACTBa U Apyrue
[leHexHble cpeacTBa v Apyrue
CyBepeHHble 1 areHTckne

BBB v Bbiwe

Matepvanbl 24,8%

TeﬂeKOMMyHI/IKaL[MVI

BB 60,8%

Motpebutenbckue ToBapsl 12,8%

DuHaHCbI 30,1%
CCC vt Hxe
KommyHanbHble ycayri
6e3 peiTuHra Mpouve 12,4%
Pacnpedeserue no  kpedumHomy — Kavecmey —akmugos  no “"PacnpedesieHue no omMpaciaM paccyumaro ¢ y4emom pacnpedesiequs no ompacaam nopmgened

KpedumHeiM  pelimuHeaM 3MUMEHMO8 paccyumaHo ¢ y4emom
pacnpedesieHust N0 KpeOUMHOMY Kayecmesy akmugos no KpeoumHsiM
pelimuHeam 3mumeHmos nopmgeneli npuobpemeHHbIX UHOEKCHbIX
ETF.

FEOrPA®UYECKOE
PACMNPEAENEHUNE ***

npuobpemetHbix UHOeKCHbix ETF.

10 KPYMHEALINX UHBECTULUA MO SMUTEHTAM **#**+;
BaHk LleHTpKpeaunT (eBpoobaunraumm)

PT Bukit Makmur Mandiri Utama

Cydsa, S.A.B. de C.V.

[leHexHble cpeactea v apyrne § -0,4%
KasaxcraH

21,9%

CLUA = 6,3%

1.
2.
3.
BenvkobpvTaH/A 5 204 4.  INDIKA ENERGY CAPITAL IV
loHKoHr mmmm  3,6%
Typunn = 2,3% 5. Camposol S.A.
—
Mekanka ) 14.4% 6. Energy Transfer LP
Bpasvivs e 6,5%
Mepy e 9,1% 7. Grupo Axo SAPI de CV
Yuam w330
HuaepnaHab e 6, 2% 8. Barclays PLC
WNHana mmmm 3.8%
Vihgonesns — 13,19 9. MuHucrepctBo ®uHaHcoB Pecnybavkun KasaxcraH
Mpoune = 4,8% 10. CSN ISLANDS XI CORP (Companhia Siderurgica Nacional)
= Ton 10 nosuuui
““Teozpapuyeckoe  pacnpedesneHue  paccyumaHo € y4yemom
2eozpagpuyeckozo  pacnpedeneHus  nopmgeneli  npuobpemeHHoix

UHOeKcHbIx ETF.

59,64%

""" '3a ucksroueHuem deHexHelx cpedcme u onepayudi PEMO.

KOHTAKTHAA UHO®OPMALUA

YnpaBneHUA mapKeTUHra u npogax

LLbinap XKakaHoBa
e-mail: shzhakanova@bcc-invest.kz

YnpaBnswowmii aktusamu ®oHaa

3epunos PycnaH
e-mail: rzerilov@bcc-invest.kz

LLlankapbekoB Maawnsp
e-mail: mshalkarbekov@bcc-invest.kz

Pecnybauka KasaxcraH, r. Anmarbl, np. Anb-®apabu 38
Beb-calT: http://bcc-invest.kz/

Pe3ysibmamel UHBECMUPOBAHUS 8 NPOWIOM He 2apaHmupytom 0oxo0el 8 bydyujeM, CMouMoCme naes MOXem KaK yeeauqusamsecs, mak
U yMeHbwiamecs. Focydapcmeo He eapaHmupyem 00Xo0HOCMU UHBECMUYUU 8 UHBECMUYUOHHbIE (hOHObI.

lpasunamu naesozo UHBECMUYUOHHO20 HoHOG npedycMompeHo Haauyue Hadbasok/ckudoK, 63UMAHUe KOMmMopbIX yMeHbWUM
00x00HOCMb UHBECMUYUL 8 NAU NAeso20 UHBECMUYUOHHO20 ¢hoHOa. [Neped npuobpemeHuem naeg UHBECMUYUOHHO20 hoHOa uHBecmopy
HEeobxoO0UMO 03HAKOMUMbLCS C NPAsUNaMU UHBECMUYUOHHO20 (hOHOA U UHBECMUYUOHHOU Oeknapayued.

C uHgopmayueli 0 NpUMeHEeHHbIX YNOJHOMOYEHHbIM OpeaHOM K KOMNAaHuu CaHKYUsX U 02paHU4YeHHbIX Mepax 6030elicmeusi MOXHO
03HAKOMUMbLCA HA KOPNOpamueHoM UuHmepHem-catime Komnaruu.
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