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YMNPABJAIOLWASA KOMIMAHUA

OTYET NO UTOI'AM AEATEJIBHOCTU 3MNMN® «AKLUUU POCTA»
HA 1 HOABPA 2023 NOAA

NAPAMETPbl ®OHOA*

Tvn: 3aKpbITbIN NaeBblli UHBECTULMOHHBIN
HavnmeHoBaHwue: «Akumm Pocta»

[ata co3aaHus: 16 nons 2019 roga
KactognaH: AO «EBpasuitckuii 6aHk»
HomuHanbHas croumocts nas: $1 000

MWHUMabHas CyMMa B3HOCa MpyW NepBoM
npuobpeterum: $ 10 000

*bosnee nodpobHas uHgpopmayus npedcmasseHa e pasunax PoHOA, ¢ KOMOPLIMU MOXHO
03HaKOMUMbCA 8 oghuce ynpasasroweli KOMNaHUU

(ANATP. 11 2)
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3aKkpbITbil MaeBON WMHBECTULMOHHBIN GOHA «AKLMK
Pocta» npepgHa3HayeH ANA WHBECTOPOB, >KENatoLLMX
MHBECTUPOBATb B MHCTPYMEHT, NPUHOCALLNIA LOXOA B
ponnapax CLUA npu BbICOKOM anneTuTe K pUcky.
MHBecTMumoHHasa cTpaterna ®oHga HanpasieHa Ha
noJsilyyeHne KpaTKOCPOUYHOrO CMeKyNATUBHOMO A0X0Aa
OT onepauuMii C  JONEBBIMU  GUHAHCOBLIMU
MHCTpymeHTamun  (akumamu 1 ETF), a Takke Ha

nofyyeHve Joxoga OT MpUpPOCTa  CTOUMOCTU
MHBECTUUMIA B CpefHe- U AOJrOCPOYHOW
repcrekTuBe.

ANHAMUKA CTOUMOCTU NMAA N YNCTbIX
AKTWNBOB

Ha 31 oktabpsa 2023 roga CTOMMOCTb YNCTbIX akTUBOB
®oHga coctaBuna 76 158,53 ponnapa CLUA npm
ctoumoctn  nas  626,47438  ponnapos  CLUA.
Ha auarpammax 1 u 2 npeactaBneHa AuvHamuka
CTOMMOCTM YUCTBIX aKTUBOB M CTOMMOCTY Mas.

MHBECTULLMOHHAA CTPATEINA

Llenbto nHBecTMpoBaHua akTnBoB ®oHja ABnsetcs
nosyyeHve JepXxaTensMn MnaeB WMHBECTULMOHHOIO
aoxoga B ponnapax CLA, npesbiwatoliero
[OXOAHOCTb BantOTHbIX Aeno3utoB B BBY, npwm
BbICOKOM YPOBHE anneTuTa K pucky.

Joxos MoOxeT ObiTb MNOJMyYeH Ha  OCHOBE
KPaTKOCPOUYHbIX  CMEKYAATUBHbIX  Onepauuii ¢
£,0N1€eBbIMN GUHAHCOBBLIMN MHCTPYMEHTaMWK, a TakxXe 3a
CUYeT CpeAHe- U JOATOCPOYHBIX  WHBECTULMM,
HampaBNEHHbIX  Ha  MPUPOCT  CTOMMOCTU U
AVIBUAEHAHBIA JOXOA,.

B KkauecTBe WHCTPYMEHTOB /18 KPaTKOCPOUHbIX
CNeKyAATUBHbIX onepauun n cpeaHe- "
J0NTOCPOYHBIX VNHBECTULNIA MoryT 6bITb
NCMONb30BaHbl  OTAeNbHble akumnm wam  ETF  Ha
OoTpac/ieBble 1 CTPaHOBbIE NHAEKCHI, a Takxe ETF n ETN
Ha Apyrue Kaaccbl akTuBoB — “commodities”, BantoTbl,
MNHAEKCbI BONATUABHOCTU U ApYyrue.

KpaTkocpouHble crnekynaTuBHble onepauun MoryT
coBepllaTbCc € WCMOJb30BaHMEM  TEXHUYECKOro
aHa/in3a UAN aHain3a HOBOCTHOTO GOHa, a TakXKe WX
KOM6uHauuu. MNpy 3TOM yunTbIBatOTCA HamnpaeieHne
TpeHAa, Nepenom TpeHAa, umnyabc (momentum) u

BO3MOXHO€ B/MAAHWE HOBOCTEA Ha PbIHOYHbIE
KOTMPOBKW GPVHAHCOBBIX MHCTPYMEHTOB.
Ons  cpegHe - WM JOATOCPOYHBIX  WHBECTULMNA,

HampaB/leHHbIX ~ Ha  MPUPOCT  CTOMMOCTM  W”
AVBUAEHAHBIV  OXOA, WCMOAL3YHOTCA MOAXOAbl Ha
OCHOBe aHanumsa ceepxy — BHu3 (Top-Down) wan
cHu3y-BBepx (Bottom-Up).

TEKYLUAA CTPYKTYPA AKTUBOB ®OHAA

Mo coctoaHuto Ha oTyeTHyto gaty (Ha 31.10.2023)
noptdens PoHAa cOCTOUT K3:

AO "BCC Invest" — gouepHsaa komnaHusa AO "baHk LleHTpkpeaunt”
Pecnybanka KasaxcraH, r. Aamatsl, ya. MNaHdunosa 98, web: www.bcc-invest.kz
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PesynbTathi o

%
(VaR & CVar) Tente )
Value at risk 569 914 9,47%
Conditional Value
at Risk (CVaR) 714 695 11,87%
Stand-alone VaR 569 914 9,47%
Stress test 7211089 119,81%

KOHTAKTHAA UH®OPMALUA

AvipeKuma po3HNUHBIX NPOAAXK
ManaxoB Bacuani
e-mail: vmalahov@bcc.invest.kz

Pecnybnvika KasaxcraH, r.Anmatsl, ya. MNaHounosa 98
web: http://bcc-invest.kz/

YNPABJAOLWAA KOMNAHUA

. nam 6upxxesbix oHAa ProShares UltraPro Short
S&P500 (SPXU).

JBvxeHve B nopthene PoHza 3a OTUETHbIN NEPUOA:
. 3a OTYyeTHbIN nepuog B nopThens 6Gbuim
npuobpeTeHbl akumMm komnaHum Direxion Daily S&P
500 High Beta Bear 3X Shares (HIBS)

. ®uikcaumsa NpUbbIIN NO CAeayHOLWMM MO3NLUN: .
Direxion Daily S&P 500 High Beta Bear 3X Shares
(HIBS), CleanSpark, Inc. (CLSK), ProShares UltraPro
Short QQQ (SQQQ), AXS 1.25X NVDA Bear Daily ETF
(NVDS), MicroSectors Solactive FANG & Innovation -
3X Inverse Leveraged ETNs (BERZ).

OLLEHKA PUCKA

B tabnuue cneea Bbl MoXeTe yBUAETb CBEAEHMA MO
OLeHKe BCEBO3MOXHbIX PucKoB noptdens. [JaHHble
pacueTbl MpoBejeHbl HalWM MoApasjeneHnemM Mo
ynpaBiaeHuo puckamn Ha gaty 31.10.2023. CornacHo
HalnMm pacyetam, ¢  95%  yBepeHHOCTbO
MaKCcMManbHble  y6bITkKM  nopTdens PoHaa He
npesbicaT  11.87%. 3TO 3HaAuMT, 4TO, COr/NACHO
MeXAYHapOAHON METOoAMKE pacyeTa  PbIHOYHbIX
puckos VaR EWMA, puck notepu npu ycnosun log-
HOpPManbHOro pacnpejeneHns orpaHuuymBaerca 12
npoLieHTaMu.

Ynpasnstowme aktuBamu ®oHpa
3epunos PycnaH
e-mail: rzerilov@bcc-invest.kz

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

JIVLEH3MsA Ha OCyLLEeCTBAEHME AeATEeNbHOCTM Ha PbIHKE LieHHbIX 6ymar N23.2.235/12 ot 10 urons 2018 r., BblgaHHas

HaumoHanbHbiM baHkom Pecny6amnku KasaxcraH

PACKPbITUE UH®OPMALIUN

Pe3ysbmamel uHBeCMUPOBAHUS 8 NPOWIIOM He onpedesisitom 0oxo0sl 8 6yOyujeM, CMmouMoCmb naes Moxem y8eaudusamecs
u ymeHswamscs. [ocydapcmeo He zapaHmupyem O0oxodHocmu uHeecmuyuli 8 UHeecmuyuoHHele ¢oHObI. [Mpasunamu
naesoeo UHBeCMUUUOHHO20 ¢poHOa npedycMompeHo Haauuue Hadbasok/ckudok, B83UMaHue KOomopbiX YMeHbWUMm
doxo0Hocme uHBecmuyuli 8 nau NAaegoeo UHBECMUUUOHHO20 hoHOa. [leped npuobpemeHuem ndaeg UH8eCMUYUOHHO20
¢oHOa Heob6x00UMO 03HAKOMUMbLCA C NPABUAAMU UHBECMULUOHHO20 (hoHOa U uHeecmuyuoHHol dekaapayued.

C uHgpopmayueli 0 npuMeHeHHbIX yNoJHOMOYeHHbIM 0p2aHOM K KOMNaHuu caHkyusx u 0epaHuyeHHbIx Mepax eo3delicmeus
MOXHO 03HAKOMUMbCA HA KOPNopamusHoM uHmepHem catime KomnaHuu www.bcc-invest.kz.
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