UMNUO "UeHTpKpeguTt-BantoTHbiii"
AO "BCC Invest" - pouepHas opraHusauma AO "baHK
LGN |leHTpKpeguT"

BCCl_cc

ExXef\HEeBHble KOTUPOBKK
Ha 6upike

[aHHble Ha 01.01.2024

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.

MHBECTULUMOHHDLIE NPUHLUUNBI ®OHAOA*:

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. CrpaHoBasa anBepcudmkauma: KasaxcraH < 50%

*MHeecmuyuoHHble npuHyunel ®oHOa ABAAMCA U nc u moaym o A om
peansHoli CmMpyKmypsl HA MOMEHM COCMas/aeHus om4yemad, 8 C6A3u C OUHAMu4yeckol cmpyKmypol
nopmeens, usmereHuem CHYA, pbIHOYHbIMU U POYUMU haKMOPamuU.

POCT $10 000 C MOMEHTA OCHOBAHUA (C YYETOM
PEMHBECTUPOBAHWA ANBUAEHAOB)

14 000
13000
12 000
11000
10000

9 000
05/17 05/18 05/19 05/20 05/21 05/22 05/23

PE3Y/IbTATbI YNIPABJIEHUA:

0O uToram 3ropa (fO ) |0 uToram 0O UToram @ GETRENT
2023 BRI 2022 2021
[NloxoaHocTb, % 13,46% 3,98% -3,81% 4,13% 4,71%

BbinnayeHHble
AvsunaeHabl, % ot 5,00% 16,25% 6,25% 5,00% 32,25%
YUCTbIX aKTUBOB

CPABHEHME C BEHYMAPKOM:

3a3roga Mo utoram Mo utoram
(roa-x) 2022 2021

Mo uroram 2023

C ocHoBaHuA

M1 *Lentpkpepur- 13,46% 3,98% -3,81% 4,13% 4,71%
BantoTHbIN

iBoxx USD Liquid High

o 9 R 9 o 9
Yield Index * 12,89% 1,73% 10,74% 4,48% 4,95%
J.P. Morgan USD

Emerging Markets High 12,03% -0,62% -12,38% -2,05% 4,61%

Yield Bond Index **

* iBoxx USD Liquid High Yield Index - undexc o6nuzauuii cnekynamusHozo ypoers (BB+ u Huxce) C y4emom peuHsecmuposaHus
KyMoHos.

** J.P. Morgan USD Emerging Markets High Yield Bond Index - uHdexc 0] PbIHKO8 ypoeHsa
(BB+ u Hu(€) C y4emom peuH8ecmupo8aHus KyrnoHos.

OLEHKA PUCKA:

Pe3ynbratbl (VaR & CVaR) TeHre %
Value at risk 216 531481 1,38%
Conditional Value at Risk (CVaR) 271539214 1,73%
Stand-alone VaR 339 874 462 2,17%

Bbiwe B Tabnuue npeacTaBneHbl pacyeTbl, NPOBEAEHHbIE HALWUM NoApasaeeHnem
no ynpasneHutio puckamu. CornacHo Hawwmm pacyetam, ¢ 95% yBepeHHOCTbIO
MaKcumanbHble yobITKM noptdens ¢oHaa He npesbicAT 1,73%. 3TO 3HAUMT, 4TO,
COrNIaCHO MEeXAyHapOoAHON MeToAMKe pacyeTa PbIHOYHbIX PUCKOB var ewma, puck
notepu npu  ycnosum log-HopmanbHOro  pacnpefeneHns  orpaHuunBaeTtca
2,0 npoueHTamu.

KOHTAKTHAA UHOOPMALUA:
Pecny6nuka KasaxcraH, r. Aamatbl, ya. MaHdunosa 98
seb-caifT: http://bec-invest.kz/

P uH 8 He doxodbi 8 1ae8 MOXem KaK ysenudusamscs,

mak u A. [¢ He 2ap i 8 uHeec hOHObI.

I/ naegozo ponda np Hanuyue KUOOK,

00X00HOCMb UHBECMUYUL 8 Mau Naeso20 UHBECMUYUOHHO20 (oHOa. [leped naee oHoa
Ac oHoa u ] d.

C uHg io K CAHKYUAX U 02p mepax 8030elicmeun MOXHO

A Ha atime

bcc

MAPAMETPbI ®OHJA:

invest

OBLUME JAHHbIE

Tvn:

MHTEepPBabHbI Naesoi

MHBECTULMOHHDIN GOHA,

[aTa co3paHua:

23 man 2017 roga

KactoauaH: AO «EBpasuitckuit 6aHK»
HomuHanbHaa CTOMMOCTb Nas: $100
MuHUMabHasA cymma B3Hoca npum

$100
nepsom npuobpereHnu:
TeKyLan cToMMOCTb nas: $102,9707
YucTble akTmBbI: $34,2 mnH.
BosHarpaxaeHue YnpasnstoLwen 0,65%

KOMnaHun:

[laTbl B KOTOPbIE MOXHO BbIATH U3

25 aHBaps; 25 anpens;

PoHpa: 25 utons; 25 oKTAGPA

Hanuune mapket-meiikepa

ExkefjHEBHbIE KOTMPOBKM
Ha KASE

Ne3.2.235/12 ot 10 nionsa

JINueHsnA Ha ocyliecTBaeHue
[AEeATeNbHOCTU Ha PbIHKE LEHHbIX

2018 ., BblAaHHaA
HauunoHanbHbim BaHkom

bymar Pecny611Kun KasaxctaH

PACNPELENEHUE NO K/IACCAM AKTUBOB

PENO, [leHexHble cpeacTsa 1 ap. -0,82%
Arumu / ETF 13,97%
CyBepeHHble obauraummn 4,40%
KopnopatvBHble o6auraumm 82,46%
PACMPEAENEHUE MO PEUTUHIY SMUTEHTOB*
*(amureHToB 06nuraumii)

BBB u Bbiwe 54,76%
BB 30,38%
B 1,71%

TON MHBECTULIMMN (3MUTEHTbI)

ING (6aHkoBckas rpynna, Huaepnaapt)

Cia Siderurgica Nacional (ao6biua metannos, bpasums)

PT Bukit Makmur Mandiri Utama (cbipbeBoli cektop, UHaoHesus)

TeHru3weBpoiin (sHepreTuka, KasaxcraH)

BaHK pa3suTusa KasaxcraHa (puHaHcosbil cektop, KasaxcraH)
Mong Duong (kommyHanbHble ycayru, BoeTHam)

BaHk LleHTpKpeauT (¢puHarcosbiit cextop, Kasaxcrak)
INDIKA ENERGY CAPITAL IV (cbipbesoii cektop, MHaoHesuns)

KasMyHaiila3 (sHepreTuka, KasaxcraH)

Home Credit Bank (¢uHaHcosbiit cextop, KasaxctaH)

76,59%

PACMPEAENEHUE MO OTPACAM

DuUHaHCbI 33,17%
Matepuansl 21,69%
SHepreTUKa 18,48%
CyBepeHHble 1 areHTCKue 15,18%
KommyHanbHble ycnyru 6,52%
Mpoune ( NPOMbILNIEHHOCTb, NOTPE6. 579%
TOBapbI, TENEKOMMYHMKALUN) ’
TEOrPA®UYECKOE PACMPEONEHUE AKTUBOB

KasaxctaH 54,17%
NHaoHe3ua 11,62%
Hupepnanabl 9,57%
Bpasuauna 5,86%
BbeTHam 5,06%
lOxHana Kopesa 6,78%
[OHKOHT 2,51%
Yunm 1,46%
®dpaHuma 2,88%
[Opyrue 0,81%
AIOPALIUA NOPTOENSA (KymynaTBHO)

no 1ropa 29%
0o 3 net 69%
no S netr 77%
oT 5 ner, BkAtoYan akumm n ETF 23%
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