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YNPABJAIOLLAA KOMINAHUA

OTYET NO UTOIrAM AEATENbHOCTU 3NN® «AKLLIUN POCTAN»
HA 1 CEHTABPA 2023 TrOOA

NMAPAMETPblI ®OHOA*

= Tvn: 3aKPbITbIA NaeBbI UHBECTULIMIOHHBIN

HavmeHoBaHwme: «Akuun Pocta»

= [lata co3gaHus: 16 nons 2019 roga

Kactoamar: AO «EBpasuiickuii 6aHk»
HomuHanbHas crommocts nas: $1 000

MUHWManbHas cymma B3HOCa NPU NePBOM
npvo6petenHunu: $ 10 000

*bonee nodpobHas uHgpopmayus npedcmaesieHa e Mpasunax PoHAA, ¢ KOMOPLIMU MOXHO 03HAKO-
Mumecs e ogpuce ynpasssrowjeli KoMnaHuu

(AVIATP. 11 2)
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3aKpbITbI MaeBOW WMHBECTULMOHHBLIN GOHA «AKLMMK
Pocta» npepHasHaueH Ans MHBECTOPOB, >KENatoLmX
MHBECTUPOBATb B MHCTPYMEHT, NMPUHOCALMNIA AOXO4 B
fonnapax CLUA npuv BbICOKOM anneTute K pucky.
MHBecTnumoHHasa cTpaterns ®oHaa HanpaBieHa Ha
nosyyeHne KpaTkoCPOYHOrO CMeKyAATUBHOrO A0X0Aa
OT onepauuii ¢ 40neBbIMN GUHAHCOBBIMU UHCTPYMEH-
Tamu (akumamum u ETF), a Takxxe Ha nosyyveHune goxosa
OT NPMPOCTa CTOUMOCTU MHBECTULLNIA B CPEAHE- U J0-
rOCPOYHOM NepcrnexkTMBe.

ANHAMUWKA CTOUMOCTU NAA U YACTbIX
AKTUBOB

Ha 31 aBrycra 2023 roga CTOMMOCTb YMCTbIX aKTUBOB
®oHga coctaBmna 68 863,99 gonnapa CLLUA npu cton-
MOCTHU nas 566,47 AONNapoB CLUA.
Ha anarpammax 1 v 2 npeacrasieHa gnHammka CTou-
MOCTM UYNCTbIX aKTUBOB 1 CTOMMOCTM MNas.

MHBECTULUMNOHHAA CTPATEIrA

Llenbto nHBecTMpoBaHua aktmeoB PoHaa ABnseTca
noayyeHune gep>katensimmn naes MHBECTULMOHHOTO A0~
xopa B gonnapax CLUA, npeBbiwatowero 4oxoaHOCTb
Ba/IlOTHbIX Aeno3uToB B BBY, npu BbicOKOM ypoBHe
anneTnTa K pucky.

Jloxoa MOXeT 6bITb MONYYEH Ha OCHOBE KPaTKOCPOU-
HbIX CMEKYNATUBHBIX OMepaLnii C AoneBbIMU GUHAHCO-
BbIMW WMHCTPYMEHTaMK, a TakXe 3a CyeT cpejHe- ”
JONTOCPOYHBIX UHBECTULMKA, HampaB/eHHbIX Ha Mpu-
POCT CTOMMOCTU U AUBUAEHAHBIN JOXOA.

B kauecTBe MHCTPYMEHTOB ANA KPaTKOCPOUHbIX cre-
KYJSTMBHbBIX Onepaumini U CpeaHe- U JOArOCPOYHbIX
WHBECTULIMIA MOTYT 6bITb WMCMONb30BaHbl OTAENbHbIE
akummn nav ETF Ha oTpacneBble 1 CTpPaHOBbIE UHAEKCHI,
a Takxke ETF n ETN Ha pgpyrve knaccbl akTMBOB —
“commodities”, BantoTbl, UHAEKCbI BONATUIABHOCTM W
Apyrve.

KpaTkocpouHble cnekynaTuBHble onepawmm MoryT co-
BEPLUATbCA C UCMONb30BaHNEM TEXHUYECKOrO aHanuns3a
WK aHanmsa HOBOCTHOTO POHa, a TakxKe UX KOMBUHa-
unn. Mpn 3TOM yunTbIBAOTCA HanpaBieHWe TpeHaa,
nepesom TpeHga, MMMyabC (momentum) N BO3MOX-
HOe B/IMSIHWE HOBOCTEW Ha PbIHOYHbIE KOTUPOBKK bu-
HaHCOBbIX MHCTPYMEHTOB.

[Ansa cpesHe - 1 JOATOCPOUHBIX MHBECTULNIA, HanpaB-
JIEHHbIX Ha MPUPOCT CTOUMOCTV U AUBUAEHAHBIV fO-
XOA, WCMOMb3yHOTCA MOAXOAbl Ha OCHOBE aHanuMsa
csepxy — BHU3 (Top-Down) nam cHmsy-seepx (Bottom-
Up).

TEKYLLAA CTPYKTYPA AKTUBOB ®OHAA

Mo coctoaHMio Ha oTyeTHyto gaty (Ha 31.08.2023)
noptdens PoHAa COCTOUT M3:

. nan 6upxesbix doHaos Direxion Daily 20-
Year Treasury Bull 3X (TMF US), ProShares UltraPro
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Pe3synbTathi o
) TeHre %
Value at risk 1976 911 8,13%
Conditional Value

at Risk (CVaR) 2 479 126 10,19%
Stand-alone VaR 3 095 125 12,72%
Stress test 26 528 680 109,03%

KOHTAKTHAA UH®OPMALIUA

Avpekuna po3HUUHbBIX NpoaaXK
ManaxoBs Bacunuii
e-mail: vmalahov@bcc.invest.kz

Pecnybnwuka KasaxcraH, r.Aamartel, ya. Nandunosa 98
web: http://bcc-invest.kz/
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Short S&P500 (SPXU),ProShares UltraPro Short
(SQQQ), MicroSectors Solactive FANG & Innovation -
3X Inverse Leveraged ETNs (BERZ).

AsuxeHne B noptdene GoHza 3a OTYETHbLIN NEPUOA;
. 3a OTueTHbI nepuog B nopTdens 6Gbin
npuobpeteHbl HoTbl MicroSectors Solactive FANG &
Innovation -3X Inverse Leveraged ETNs (BERZ), nawu
MHBecTMUMOHHOro ¢oHaa ProShares UltraPro Short
(SQQQ)

. durkcaumsa nNpubbiavM Mo CAeAyrOLMM MO3M-
umsam: no akumsam General Dynamics Corporation (GD),
Kratos Defense & Security Solutions, Inc. (KTOS),
CleanSpark, Inc. (CLSK US), no pgenosutapHbim
pacnnckam AO «HAK «Kasatomnpom» (KAP LI), no
nasam 6up>xeBoro doHga Direxion Daily
Semiconductors Bear 3x Shares (SOXS US).

OLUEHKA PUCKA

B tabaunue cneBa Bbl MOxeTe yBMAeTb CBeAeHUA MO
OoLeHKe BCeBO3MOXHbIX puckoB noptdens. [JaHHble
pacueTbl MpoBeAeHbl HalMM MojpasjeneHviemM Mo
ynpasaeHunto puckamu Ha gaty 31.08.2023. CornacHo
Hawwnm pacyetam, ¢ 95% yBepeHHOCTbHO MaKCmab-
Hble y6bITk nopTdens ®oHaa He npesbicaT 10,19%.
3TO 3HAYWT, YTO, COrNACHO MeXAYHapOAHOW MeToANKe
pacyeTta pbliHO4YHbIX prckoB VaR EWMA, puck notepu
npu ycnosum log-HopmManbHOro pacnpeaeneHns orpa-
HuumBaetcsa 11,0 npoueHTamm.

Ynpaenstoume aktusamu ®oHaa
3epunos Pycnax
e-mail: rzerilov@bcc-invest.kz

LLlankapbekoB Magusp
e-mail; mshalkarbekov@bcc-invest.kz

JIMLeH3ns Ha ocyLLeCTBEHNE AeATeNbHOCTN Ha pbiHKe LeHHbIX 6ymar N23.2.235/12 ot 10 ntons 2018 r., BblgaHHas

HauunoHanbHbiM baHkom Pecnybavkum KasaxctaH

PACKPbITUE UH®OPMALIUUN

Pe3yiemamel UHBECMUPOBAHUS 8 NPOWIOM He onpedensirom 0oxo0b! 8 Bydyujem, CmouMocme naeg Moxem yeeauqdusamscs
u ymeHbwamecs. locydapcmeo He 2apaHmupyem 00xo0HOCMU UHBecmuyuli 8 UHeecmuyuoHHele ¢poHOe!. lNpasunamu nae-
8020 UHBECMUYUOHHO20 (poHOa npedycmompeHo Haau4due Hadbasok/ckudok, 83uMaHue Komopsix yMmeHolum 0oxo0HOCMb
uHBecmuyuli 8 nau naegozo UHBeCMUYUOHH020 ¢oHOa. Meped npuobpemeHueM naes UHBeCMULYUOHHO20 hoHOa HeobxoOuMOo
03HAKOMUMbCSA C NPAsUIaMu UHBECMUYUOHHO20 hoHOa U UHBECMUYUOHHOU deknapayued.

C uHgopmayueli 0 npuMeHeHHbIX YNOJTHOMOYEHHbIM 0p2aHOM K KOMNaHUU CaHKYUaX U 02paHuYeHHbIX Mepax 8o3delicmeus
MOXHO 03HAKOMUMbCS HA KOphopamusHoM uHmepHem calime KomnaHuu www.bcc-invest.kz.
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