UMNUO "UeHTpKpeguTt-BantoTHbiii"
AO "BCC Invest" - pouepHas opraHusauma AO "baHK
KASE LeHTpKpeaut"

BCCl_cc

ExXefHeBHble
KOTMPOBKM Ha 6upe

[aHHble Ha 01.10.2022

Llenbto  uHBecTMpoBaHua aktueoB ®doHaa ABAseTcA  MoaydeHue
JepyKaTenamu naes CTabunbHOrO AMBUAEHAHOrO MOTOKA B A0ANapax
CLUA, npu ymepeHHOM ypOBHe pucKa 3a cueT anBepcudMKaLmm akTUBOB U
oT60pa pUHAHCOBbIX UHCTPYMEHTOB.

WHBECTULUMOHHAA NPUHLUUMNbI ®OHAA:

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

CrtpaHoBas ansepcudmkauma: KazaxcraH < 50%

POCT $10 000 C MOMEHTA OCHOBAHUA (C YYETOM
PEMHBECTUPOBAHUA ANBUAEHAOB)
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PE3Y/IbTATbI YNPABJIEHUA:

3alrop 3a3ropa o uroram o utoram

(roa-x) (roa-x) 2021 2020 € CELEEELTIE

(abc.)

AoxopHoctb, % -7,68% -6,91% 1,46% 4,12% 6,51% 3,25%

BbinnayeHHble
AvsuaeHabl, % ot 3,75% 6,25% 16,25% 5,0% 5,0% 26,00%
YUCTbIX AaKTUBOB

CPABHEHME C BEHYMAPKOM:

Mo utoram Mo utoram

3a 3ropa C ocHoBaHUA

YTD (a6c.)

(roa-x) 2021 2020
unno
"LlenTpKpeaut- -7,68% -6,91% 1,46% 4,12% 6,51% 3,25%
BanioTHbIi"

iBoxx USD Liquid

- o, _ ) - 9 9 % ¥
High Yield Index * 14,43% 13,80% 1,30% 4,48% 4,66% 4,55%
J.P. Morgan USD

Emerging Markets -20,62% -22,15% -5,57% -2,05% 4,54% 2,15%

High Yield Bond
Index **

* jBoxx USD Liquid High Yield Index - uHOekc obnuzayuli cnexkynamueHozo yposHsa (BB+ u Huxe) ¢ yyemom
peuHBecmupoBaHus KynoHoe.

** J.P. Morgan USD Emerging Markets High Yield Bond Index - uHOekc obauaayuli pa3eusaoujuxca pbiHKO8
CrIeKyAMUBHO20 ypoeHs (BB+ u Hu#e) C y4emom peuHeecmuposaHUs KyrnoHos.

OLIEHKA PUCKA:

Pe3ynbratbl (VaR & CVaR) TeHre %
Value at risk 1468 149 266 5.87%
Conditional Value at Risk (CVaR) 1841118418 7.36%
Stand-alone VaR 2989 895 549 11.95%
Stress test 7 282 949 991 29.12%

Boiwe B Tabnauue npencTaBneHbl pacyeTbl, MPOBEAEHHble HalUMm
noapasaeneHnem no ynpasaeHuio puckamu. CornacHo Hawmm pacyetam, ¢
95% yBEPEHHOCTbIO MaKCUManbHble YObITKM nopTdens poHAa He NpeBbICAT
7.36%. ITO 3HAuWUT, 4YTO, COMIACHO MEXAYHAPOAHOW MeToAuKe pacyeTa
PbIHOYHBIX PUCKOB Var ewma, PUCK Notepu npu ycaosuu log-HopmanbHOro
pacnpegeneHusa orpaHmumnsaetca 7.40 npoueHTamu.

KOHTAKTHAA UHGOPMALIUA:
Pecny6nuKka KasaxcraH, r. Anmarsl, ya. MaHdunosa 98
Beb-caiT: http://bec-invest.kz/

P uHeec 8 He 0ox00b1 8 CMOoUMOCMb Naes MOXem KaK yeenu4usamscs,
mak u A. [oc! He ‘mu uHeecmuyuli 8 POHObI.
I/ naeeozo uHeec oHda npedyc Hanuyue KUOOK,
00x00HOCMb UHBeCMUYull 8 Mau naeso20 UHBECMUYUOHHO20 (oHAa. [leped naes uHeec poHoa
uHeecmopy AC uHeec poHOa u uHeec i .

@ io Mepax 8030elicmeus MOXHO

P K CaHKYuAX u 02p
A Ha. atime

bcc

MAPAMETPbI ®OHJA:

invest

OBLUME JAHHbIE

Tvn:

[aTa co3paHua:
KactoauaH:

HomuHanbHas CTOMMOCTb nas:
MuHUMabHasA cymma B3Hoca npum
nepsom npuobpereHnu:

TeKyLan CTOMMOCTb Nan:

YucTble akTUBbI:
BosHarpaxpaeHvie YnpasnstoLei
KOMMaHUM:

[laTbl B KOTOPbIE MOXHO BbIATH U3
DdoHpa:

Hanuune mapket-meiikepa

MHTEepPBabHbI Naesoi
MHBECTULMOHHDIN GOHA,

23 man 2017 roga
AO «EBpasuitckuit 6aHK»
$100

$100

$92,09
$52,4 MAH.

0,65%

25 aHBaps; 25 anpens; 25
nions; 25 okTAbpA.

ExxepHeBHble KOTUPOBKK

Ha KASE

PACMPEAENEHUE MO KNACCAM AKTUBOB

PEMO, [leHexHble cpeacTBa -0,1%
AKLMN 6,3%
CyBepeHHble obauraumm 5,0%
KopnopatusHble obauraumm 88,9%
PACMPEAENEHUE NO PEUTUHIY SMUTEHTOB

BB 40,62%
BBB u Bbille 33,85%
B+ 25,66%

TOMN UHBECTULIUUN (SMUTEHTDbI)

ING (6aHKoBckas rpynna, HuaepnaHzpl)

Energy Transfer (tpancnioptuposka rasa, CLUA)

PT Bukit Makmur Mandiri Utama (ceipbesoii cektop, UHaoHesus)

Tengizchevroil finance Company International LTD

Camposol S.A. (cenbckoe xo3aicTBo, NlaTHcKas Amepuka)

MutuctepctBo ®uHaHcoB Pecnybaukm KasaxcraH

BaHk LieHTpKpeanT (duHaHcosblit cektop, Kasaxcrak)

Orazul Energy (cbipbesoii cekrop, Mepy)

KasMyHaiila3 (sHepretuyeckuii cektop, KasaxcraH)

[JouepHuii bank AO «Xoym KpeauT aHa GuHaHc BaHK» (puHaHcosbin

cekTop, KasaxcraH)

73,52%
PACMPEAENEHUE MO OTPAC/NIAM
DdUHaHCbI 33,49%
Mpoune 22,36%
MoTpebutensckue ToBapbl 11,63%
Marepuansl 13,57%
KomMmyHanbHble ycayru 9,.23%
CyBepeHHble W areHTcKkue 6,60%
TenekoMMyHWKaLUn 3,24%
TEONPA®UYECKOE PACMPEANEHUE AKTUBOB
KasaxctaH 44,80%
MNepy 9,90%
WUHpoHesuns 9,84%
MekKcuka 6,29%
HugepnaHabl 7,83%
bpasuaua 6,88%
CLUA 6,87%
BbetHam 3,08%
WUHpuna 1,81%
TOHKOHI 1,51%
Yuan 1,31%
AIOPALNA NOPTOENA (KymynaTusHO)
no 1ropa 5%
A0 3 net 41%
no 5 net 66%
OT 5 neT, BKAOYaA akummn n ETF 34%



