bcc invest UMNN® «LLEHTPKPEAUT-BANTFOTHbIN»

31 mana 2022 .

NAPAMETPbI ®OHAA* OMUCAHUE ®OHAA
= Tun: MHTepBabHbIN NAaeBON MHBECTULIMOHHbBIN GOHA, Llenbto  unHBectMpoBaHua akTmeoB PoHAa ABAAETCA  NOAy4YeHue
= [lata cosgaHus: 23 mas 2017 roga JAepXaTenaMn MaeB MHBECTULMOHHOrO goxoja B ponnapax CLUA,

npeBsbIlLlatoLLero AoXo4HOCTb geno3mTtoe B BBY PK, mpn ymepeHHom
YPOBHE pucKa 3a cuyeT anBepcndurkaLmm akTMBoB 1 0Tbopa PUHAHCOBBIX
WNHCTPYMEHTOB.

= KacrogmaH: AO «EBpasniickuin 6aHk»
= HomuHanbHas croumoctb nas: $100

= MwuHUManbHas CyMMa B3HOCa npu

nepsom nproBpeteHim: $100 OcHoBy noptdens aktmBoB ®PoOHAA COCTaBAAIOT WHCTPYMEHTbI C

d)l/lKCI/IpOBaHHOI;I AOXOAHOCTbHO — o6nv|rau.v||/| Ka3aXCTaHCKUX W
MHOCTPAHHbIX 3MWUTEHTOB, HOMWHWMPOBAHHbIE B AOJJapax CWA n
APYyrux «TBepAabiX» BaaroTax.

= Tekywas cTonmocTb nas: $97,44**
= YucTble aktusbl: $59 886 477,68
= Bo3HarpaxgeHue YnpaeastoLein KoMnaHum:

- Komucema 3a ynpasneHue: 0,65% rogosbix

- KOMWCCKS 3@ yCrex - COracHo Pocr $10 000 ¢ MomerTa OCHOBaHus
WHBECT. AeKnapaLmK (c yuemom peureecmuposaHun dueudeHd0oe)
*bosiee nodpobHas uHgpopmayus npedcmaeneHa 8 lpasunax ®orHoa, ¢
KOMOPLIMU MOXHO 03HAKOMUMbCS Ha calime ynpaesstoweli KoMnaHuu 13000
** [/13MeHU/IaC HOMUHAILHAs cmoumocme nas ¢ $1000 do $100, e
ceA3u ¢ 3mum ynpasastoujeli Komnaruel npousgedeHo 12 000
NPONOPYUOHAG/ILHOE yBenuYeHuUe KOAuYecmea naée Ha cyemax
natiwukos.
11 000
PACMPEAENEHUE NO KJIACCAM 10000
AKTUBOB
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PE3YJ/IbTATbIl YIIPABJIEHNA
JAeHeXxHble
cpepcTBa n ‘ 2021 2020 2019 2018
Apyrve JlOXOAHOCTb 3a Ka/eHAapHbI rog 4,13% 6,5% 7,3% 51%

9,6%

1rop 2ropa 3 ropa C ocHOBaHus

KopnopatusHbie
Cpe,a,Hsm AOXOAHOCTb B rO40BbIX 3a

nepuog, 3aKkaHuMnBaroLWMIACcs -1,51% 4,18% 3,50% 4,19%
oT4yeTHon aarton (31.05.2022)

CyBepeHHble

oGnuratum C01.01.2019 ®oHaA BbINNaUMBaET ANBUAEHABI AePXKaTENAM CBOMX MaeB
6% exekBapTanbHo B pasmepe 1,25% OT CTOMMOCTM Mas Ha KOHell
COOTBETCTBYIOLLErO KBapTana).

PACMPEAENEHVE AUBUAEH/,0OB

OLUEHKA PUCKA

$30

PesynbTatbl
(VaR & CVaR)

Value at risk 1088 562 380 4.93%

TeHre %

$25

Conditional $20
Value at Risk 1365101 146 6.18%
(CVaR)

$15
Stand-alone VaR 1962 447 805 8.88%

Stress test 5864 879 977 26.55% $
Bbiwe B Ta6J1VILI,e npeacrtaBaeHbl pacyeThl, I I I I I I
npoBeAeHHbIE HalWM nojgpa3sgeneHmnem no -

yl'lpaBHEHVI}O pVICKaMVI COr.ﬂaCHO HaLUMM 2xk82017r. 4x82017r. 2k82018r. 4xs2018r. 2k82019r. 4x82019r. 2k82020r. 4k82020r. 2k82021r. 4kB2021T.
pacuetaMm, ¢ 95% yBepeHHOCTbIO MaKCUMabHble

y6bITKVl I'IOqu)enﬂ ¢0Hp,a He NpeBbIcAT 6.18% Mocnedruti 8einaaderHeili dusudeHd 6611 1 AHBaps 3a 4-ul keapman 2021 2. - $13.50.

3TO 3HAUUT, YTO, COrNAcCHO MeXZAYyHapOAHOM

MeTOoZMKe pacyeTa PbIHOYHbIX PUCKOB var

ewma, p1cK noTepu npwu ycnosuu log-

HOPMaJ/IbHOrO pacnpeAeneHuns orpaHnynBaeTca

6.20 npoueHTamu.
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KPEAUTHOE KAYECTBO NMOPT®E/NA
(MO PEUTUHIY SMUTEHTOB)***

[eHexHble cpeacTsa n
Apyrve

BBB u Bbile 23,4%

BB 42,1%

CCC v Huke

6e3 peiiTnHra

“"PacnpedeneHue no  kpedumHOMy Kayecmsy akmueos no
KpedumHeiM  pelimuHeaM 3MUMEHMO8 paccyumaHo ¢ y4emom
pacnpedesieHust N0 KpeOUMHOMY Kayecmesy akmugos no KpeoumHsiM
pelimuHeam 3mumeHmos nopmgesneli npuobpemeHHsIX UHOEKCHbIX
ETF.

FEOrPA®UYECKOE
PACMNPEAENEHUNE ***

[leHexHble cpeacTa 1 Apyrvie 9 6%
Ka3zaxcraH 34'2%

CLWA mmmm 6200

[oHKOHT ® 1,5%

Mekcnka w9 80,

bpasuava mmmm  6,6%

Mepy mmmmm 91%
Y B 1,1%

Hugepnanab mmmmm 7 8%

VHana ® 1.7%

ViHaoHe3ns mmmmmm O 3%

Mpouve mm 29%

““Teozpapuyeckoe  pacnpedesneHue  paccyumaHo € y4yemom
2eozpagpuyeckozo  pacnpedeneHus  nopmgeneli  npuobpemeHHoix
UHOekcHbix ETF.

KOHTAKTHAA UHO®OPMALUA

Ynpasnsatowmin Anpekrop

BaneHTtuH LLUnbikoB
e-mail: vshlykov@bcc-invest.kz

PACMPEAENEHUE MO OTPACNAM™****

[leHexHble cpeacTBa 1 apyrve
CyBepeHHble 1 areHTckue
Marepvansl 12,6%

Te/'IeKOMMyHI/IKaLI,MI/I

MoTpebutenbckue Toapsbl 14,0%

DurHaHCb! 33,1%
KomMmyHanbHble ycayru

Mpoune 12,4%

Pacnpedesierue no ompacsam paccyumaro ¢ y4emom pacnpedesieHus no ompacasm nopmegeneli
npuobpemetHbix UHOeKCHbix ETF.

10 KPYNHEUALINX UHBECTULLMI NO SMUTEHTAM:
BaHk LleHTpKpeaunT (eBpoobaunraumm)

[JeHexHble cpeacTBa 1 onepauun PEMNO

Energy Transfer LP

PT Bukit Makmur Mandiri Utama

Grupo Axo SAPI de CV

MwuHuctepctBo ®uHaHcoB Pecnybavku KasaxcraH

INDIKA ENERGY CAPITAL IV

ING Groep N.V.

BbaHk LleHTpKpeaunT (npocTtbie akuun)

= © o N o A W=

0. Orazul Energy Egenor Sociedad En Comandi Ta Por

= Ton 10 nosuuui

64,15%

YnpaBnswowmii aktusamu ®oHaa

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

Magwusap Wankapbekos
e-mail: mshalkarbekov@bcc-invest.kz

Pecnybauka KasaxcraH, r. Anmarbl, np. Anb-®apabu 38
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Pesyﬂbmambl UHBeCcmuposaHusa 8 NpowJioM He eapaHmupyrom 00ox006! 8 6y6yu4eM, CMOUMOCMb naes Moxxem Kak ysesiu4usamscsd, 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

HEeobxo0UMO 03HAKOMUMbLCS C NPAsUIaMu UHBeCMUYUOHHO20 hpoHOA U UHBECMUYUOHHOU Oekaapayued.
C uHgopmayueli 0 NpUMeHEeHHbIX YNOJHOMOYEHHbIM OpeaHOM K KOMNAaHuu CaHKYUsX U 02paHU4YeHHbIX Mepax 6030elicmeusi MOXHO
03HAKOMUMbLCA HA KOPNOpamueHoM UuHmepHem-catime Komnaruu.
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