HNudpopmanus no HHBECTUIMOHHOMY YIIPABJICHUIO
neHcMOHHbIMHU akTUBaMu AO «EHII®»

Mo cocrosHmio Ha 1 Hos6ps 2024 rona meHcHOHHBIE akTHBBIL (mamee — ITA) EHII®,
HaXOJAIIMecs B JOBEpHUTENbHOM yrpaieHunn HarumonamsHoro banka Pecnybnuku Kaszaxcran

(manee — HBPK), coctaBunu 21 309,33 mupa. TeHre.

CrpyKTypa MUHBECTULIMOHHOTO MOPThenst GUHAHCOBBIX MHCTPYMEHTOB, COPMHUPOBAHHOTO 32
cueT neHcuoHHsx akTuBoB EHII®, nmpencrasnena B Tabnuue 1.

Taoéauna 1. Crpykrypa naBecTuninoHHoro noprdensa IA EHII®, naxoasmmuxcs B J0BepUTEIbHOM YNPABJICHHH

HBPK, B pa3pe3e (pMHAHCOBBIX HHCTPYMEHTOB

MAPO. menee

Texymas Texkymas Wby
HaumeHnoBanue CTOMMOCTH HA SORY CTOMMOCTH Ha AT CHILREHUE
01.01.2024r. 01.01.2024r. 01.11.2024r. 01.11.2024r. c };a:)t;l:na
I'lb M® PK 8 289,48 46,55% 8942,18 41,96% 7,9%
TTIb uHOCTpPaHHBIX TOCYIAPCTB 22,36 0,13% 537,20 2,52% 2302,6%
M®O 359,46 2,02% 351,15 1,65% -2,3%
KopmoparuHbie oOnuranuu sMuteHTOB PK 14,01 0,08% 11,90 0,06% -15,1%
O6nuranuu KBa3I/IFOCy,£[12)1§CTBeHHBIX OpraHu3anuit 1619,89 9,10% 1939,81 9,10% 19.7%
O6muramuu BBY PK 848,05 4,76% 950,27 4,46% 12,1%
PPN (cTpykTypHBIE HOTBI) 7,23 0,04% 8,02 0,04% 10,8%
AKIIMH U IeTI03UTapHbIE pacuCKU SMuTeHTOB PK 350,53 1,97% 383,35 1,80% 9,8%
Jleno3uter 197,21 1,11% 20,94 0,10% -89,4%
Ienosutet HBPK 876,66 4,92% 399,21 1,87% -54,5%
JleHexHbIe CPEICTBA HA HHBECTUIIMOHHBIX CUETaX 48,34 0,27% 46,11 0,22% -4,6%
omnepaiu PETIO 26,71 0,15% 112,59 0,53% 321,6%
[Ipoune akTuBHI (IeOUTOPCKAS 3aJ0IDKECHHOCTD, ) ) 1,55 0,01% 100%
MIPOCPOUYCHHAS 3a[0JDKEHHOCTb, TIPOBHU3HH)
Hupeicroe y“Pa“‘f;::e"; AKTHBAMU, B TOM 5 146,10 28,90% 7 605,04 35,69% 47,8%
AKTHBBI Pa3BUTHIX CTPaH 1 644,24 9,23% 2 064,90 9,69% 25,6%
aKTHBBI Pa3BUBAIOIIIXCS CTPaH 1122,87 6,31% 1300,11 6,10% 15,8%
AICTHBEL, HAXOMAMIMECH BO BHETIHEM 2 378,99 13,36% 4.240,02 19,90% 78,2%
ynpaBJjeHun
10 MAHJAATY 00IUranMii pa3BHBAIOIIMX CTPAH:
Aviva Investors Global Services Limited 173,41 0,97% 255,11 1,20% 47,12%
TCW Asset Management Company LLC - - 73,24 0,34% 100,00%
PIMCO Asia Pte Ltd - - 219,53 1,03% 100,00%
M0 MAaHAATY IJ100aJbHBIX aKIHUIi:
Invesco Asset Management Deutschland GmbH 170,5 0,96% 318,63 1,50% 86,88%
HSBC Global Asset Management (UK) Limited 311,96 1,75% 522,11 2,45% 67,37%
UBS Asset Management (UK) Ltd 226,16 1,27% 416,77 1,96% 84,28%
Blackrock Financial Management 176,62 0,99% 364,53 1,71% 106,39%
BlackRock Investment Management 116,41 0,65% 211,77 0,99% 81,92%
Robeco Institutional Asset Management B.V. 219,38 1,23% 323,67 1,52% 47,54%
10 MAaHAATY KOPNOPATHBHBIX 00JIMTamuii
HHBECTHIIHOHHOTO YPOBHSI:
Principal Global Investors (Europe) Limited 489,75 2,75% 575,76 2,70% 17,56%
PGIM Limited 494,79 2,78% 583,91 2,74% 18,01%
PIMCO Asia Pte Ltd - - 374,98 1,76% 100,00%
Hmoczo 114, naxooawuecs 6 ynpaenenuu HEPK 17 806,03 100,00%0 21 309,33 100,00% 19,67%
JleHbru Ha cueTax MeHCHOHHBIX B3HOCOB M BBITUIAT 38,97 26,14
W TOro mneHCHOHHbIE AKTHBBI 17 845,01 21 335,48

1 C¢OpMMp08L1HHble 3a cuem 0053amMeNbHbIX NEHCUOHHBIX 683HOCO086, 0b6s13amenvHbix

()0617080/1be1)€ NEeHCUOHHBbIX 63HOCO6

2 be3 yuema OeHez Ha cuemax NeHCUOHHBIX 83HOCO8 U 8bINJIAN

npoqbeccuOHaﬂbelx NEeHCUOHHbIX 63HOCO6 U




[lo cocrosnuio Ha 01.11.2024r. cpenneB3BelieHHas OO0XOAHOCTh K mnorameHuio (YTM)
JIOJITOBBIX (DMHAHCOBBIX MHCTPYMEHTOB, HAXOJAIIUXCS B MHBECTHIIMOHHOM Toptdene [TA EHIID,
cocraBuna 9,81% romoBeIX, B TOM 4YHCJIE MO HOMHUHHpPOBaHHBIM B TeHre — 11,41% romoBeix, B
nHOCTpaHHOU Bamote — 4,60% To10BBIX.

I'ocynapcrBenHble neHHble OymMmaru Munucrepcrsa ¢punancos Pecnyosiuku Kazaxcran

Ocuosryto nomo B noptdene [TA EHII® 3anumaror I'lIb MunucrepcrBa ¢unancos PK,
TEKYIasi CTOMMOCTh KOTOPBIX 32 OTYETHBIN Mecs1 yBennuuiaach Ha 83,10 mupa. TeHre u cocTaBuia
8 942,18 mupn. tenre. Mx nons B noptdene cocraBuna 41,96%.

B otuetHoM Mecstie ocymectsieno noramenue ['1[b PK B o6beme 42,47 muipa. Tenre. [Ipomax
HeHHbIX Oymar MunuctepcTBa punancos PK ne Obwio.

B paccmarpuBaemMom nepuone Oblium mpuodperensl I'LIb MunucrepcrBa ¢unancoB PK B
obwveme 49,20 mupa. TeHre MO0 HOMUHAIBHONW CTOMMOCTH CO CPEIHEB3BEIICHHOW JIOXOMIHOCTBHIO
13,10% romoBbIX.

Ha oruerHyro nary cpegHeB3BelIeHHas JTOXOMHOCTH K noramenuto no I'Ib Munucrepcrpa
¢unancoB PK cocraBuna 11,66% romoBbIx.

l'ocynapcTBeHHble IeHHble OyMaru HWHOCTPAHHBIX ToOCydapcTB B cyonoptdene
JIMKBUHOCTH

Tekymiass CTOMMOCTh TOCYIApCTBEHHBIX IIEHHBIX Oymar MHOCTPAaHHBIX TOCYAapCTB B
cyornoprderne TUKBUIHOCTH 32 OTYETHBIN MecsI] yMeHbImIack Ha 353,66 MiIp/1. TEHTe U COCTaBHIIA
537,20 mapna. Tenre. X nons B moptdene coctaBuia 2,52%.

B paccmarpuBaemom nieproe 6putn puodpetensl ['1b CIIHA B o6beme 77,09 mipa. TeHTe IO
HOMMHAJILHOM CTOMMOCTH CO CPEHEB3BEIICHHOW TOXOAHOCTHIO 4,52% ro/10BBIX.

B otuerHom Mmecsie 6putn peasnizoBanbl ['1[b CIIIA B o0beme 218,80 muips. TeHre, a Takxke
ocymecteneHo noramenue ['1b CIIIA B o6beme 194,79 mnpa. Tenre.

CpenneB3BelleHHass JOXOAHOCTh K morameHuto ['1[b  HWHOCTpaHHBIX ToOCylapcTB B
cyonoprdene nukBugHocTH BanmotHoro mnoptdens ITA EHII® na ordyerHyro mary cocTaBuiia
5,41% rogoBbIX.

OO0Uranuu MesKIyHAPOIHBIX (PMHAHCOBBIX OpraHu3anuii

Tekyass CTOMMOCTb OOJIMTAlUN MEXIYHAPOIHBIX (DMHAHCOBBIX OPTaHU3AIMi 3a OTYCTHBIN
MecsI] yBenudmiack Ha 2,94 mupa. tenre u cocraBmwia 351,15 mapna. Tenre. MIx momns B mopTdere
cocraBuia 1,65%.

[TokymoK, MPoAaX M MOTAIICHUH IEHHBIX OyMar MeXTyHapOIHBIX (PMHAHCOBBIX OpPTraHU3aI[HiA
He OBLIIO.

CpenHeB3BelIeHHAS  JTOXOJHOCTh K IOTAIICHHIO IO OOJUTalsaM  MEXTyHApPOIHBIX
(UHAHCOBBIX ~ OpraHM3alui, HOMHUHMPOBAHHBIM B TEeHre, ¢ (UKCUPOBAHHOW CTaBKOU
BO3HArpaxjeHus cocraBmwia 12,57% TroaoBBIX, ¢ WHISKCHUPOBAHHON CTaBKOW BO3HATPAKICHHS —
UHQIISAIUS | TPEMUSL.

Jeno3utsl B 0aHkax BToporo ypoBHs Pecy0.iuku Kaszaxcran

Texymas croumocTs BkJIaJ0oB B bBY PK, nuMeromux cpeaHeB3BEMIEHHBIN CPOK MOTalICHUS
0,10 ner, 3a oTUETHBINH MecsI] yMeHbIIUIach Ha 5,04 mupa. Tenre u coctaBuia 20,94 Map. TeHre.
Wx nonst B moptdene cocraruia 0,10%.

B oTtuetHOM Mecsie ocymecTBieHo noramenue Bkiaaga AO «EBpasuiickuii bank» B o0beme
5,00 mupa. Tenre. Pasmemennii Bkiaagos B bBBY PK B otueTtHOM Mecsitie He OBLTO.

CpenHe3BellleHHas JOXOJHOCTh K moramenuto BkiIagoB bBY PK Ha oruetnHyio nary
coctasuia 9,50% romoBbIX.

Jeno3utsl B Hanmnonaabnom banke PK
Tekymas croumocts Aeno3utroB B HannonansHom banke PK Ha oTueTHyro mary cocraBuia
399,21 mapna. Tenre. Ux nons B moptdene coctaBuna 1,87%.
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B otyeTHOM Mecsiie B paMKaX YIpaBJICHHS TEKYIICH JMKBHIHOCTBIO C IEIBIO TIOICPIKAHUS
JIOXOJIHOCTH II0 IICHCHOHHBIM aKTHBaM OCYIIECTBJICHO HWHBECTUPOBAHHWE B  JICTIO3UTHI
Hammonansnoro banka PK. Cpemnmii o0wem chenok cocraBuin 73,46 mipa. TeHTe CoO
CpPEIHEB3BEIICHHON TOXOAHOCThIO 13,81% TO10BBIX.

KopnoparuBHnblie o0smmranuu SMuteHToB Pecnyosmku Kaszaxcran

Texymas CTOMMOCTh KOPHOPAaTUBHBIX obOmmramnuii smuteHToB PK cocraBuna 11,90 mupa.
tenre. Ix mons B moptdene cocrapmia 0,06%.

B paccmarpuBaeMoM miepuoie B pamMKax OOpaTHOTO BBIKyNa Oblla peaan3oBaHa YacTh
obmuramuii AO «DTJ» Ha cymmy 2,04 mupa. tenre. ITokymok W morameHUi KOPIOpPaTHBHBIX
oOmmranmii omurenToB PK He OnuI1O0.

OO0sMranuu KBa3urocyaapcrBeHHbIX opranu3anuii Pecnmyoiuku Kazaxcran

Teky1asi CToMMOCTb OOJTUTaINi KBa3UTOCYAapCTBEHHBIX opranu3aiuii PK 3a oTueTHbI MecsI
ymenbimmiaach Ha 10,96 mupa. Tenre m cocraBwia 1 939,81 mnapa. tenre. MIx monst B moptderne
cocrasmwia 9,10%.

B paccmarpuBaeMoM nepuoA€ IOKYIOK, MpOJaX U MOrameHud LEeHHbIX Oymar
KBa3HIOCyIapCTBEHHBIX opranu3anuii PK He Obu10.

Ha orderHyto pary cpenHeB3BEUICHHAs JOXOAHOCTh K TIOTAICHHIO 110 OOJUTalUsIM
KBa3HIOCYIapCTBEHHBIX opranu3anuii PK, HomuHupoBaHHBIM B TeHTe, coctaBuia 11,02% romoBbix,
B fgosutapax CIIIA — 5,49% romoBsix.

Oo0aurannu 6ankoB BToporo yposHsi Pecnnyosimku Kazaxcran

Texymas ctoumocts obnuramnuii BBY PK 3a oTderHslif Mecsll ymeHnbiuiach Ha 3,62 Mip/I.
teHre u coctaBuia 950,27 mupa. tenre. Mx pons B moprderne cocraBuna 4,46%.

B paccmarpuBaeMoM repuo/ie MOKYIoOK, Mpoaax U noramenuii oonuranuii bBY PK He 65110.

Ha otuetHyto naTy cpeaHeB3BelIeHHAs JOXOIHOCTh K morameHuto mo obmuramusm bBY PK
coctasuia 9,56% romoBbIX.

PPN (cTpyKTypHbI€ HOTHI) HHOCTPAHHBIX IMUTEHTOB

Texymas croumocts PPN (CTpyKTypHBIX HOT) HHOCTPAHHBIX SMUTEHTOB B OTYETHOM MECSIE
cocrasuiia 8,02 mapa. tenre. Mx nons B noprdene cocrasmia 0,04%.

[Tponax, noramenuii ¥ nokynok PPN (cTpyKTypHBIX HOT) HHOCTPAHHBIX SMUTEHTOB HE OBLIO.

AKIIMH ¥ JIeN03UTapHble PacUCKU IMUTeHTOB Pecny0iuku Ka3zaxcran

Texymias cTOMMOCTb aKIMK U JEMO3UTAPHBIX pacrucok 3MuTeHToB PK 3a oTueTHbIN Mecsll
yBeJMUYMIIach Ha 7,69 mupa. Tenre u cocrasmia 383,35 muipa. Terre. Ux monis B moptderne cocTaBmiia
1,80%.

B paccmarpuBaeMoM Tepuone ObUTa pealM3oBaHAa YacTh JCTO3UTAPHBIX  PACIHCOK
AO «HAK «Kazaromnpom» B 06beme 9,65 mipa. Tenre. [Tokynmok akiuii U 1emo3uTapHbIX PaCIUCOK
smuteHToB PK He ObLi10.

HNHaekcHoe ynpaBiieHHe AKTHBAMM BAJIOTHOIO NOPTQens

WNuniexkcHoe ynpaBieHne akTUBAaMH TpeaycMaTpuBaeT GopMupoBaHue nopTgens MHBECTUIINN
M0 OTHONICHHWIO K JTAJIOHHOMY TOpT(]eIto, MpeACTaBIsAomEeMy co0oi HabOp MEeHHBIX Oymar,
OTpaKAIOIMIUX CTPATErHUeCKHe MHTEPEChl MHBECTOPA. JJOXOIHOCTh ITAIOHHOTO MOPTQENs CIYKUT
MEpOii TpH OlleHKe YPPEKTHBHOCTH YIIPABJICHUS OPTQeTeM HHBECTUIIHNA. B KauecTBe STalTOHHOTO
nopTdenss UCIONb3YIOTCS HHJIEKCHI, pPa3pabOTaHHbIE U OTCIECKMBAEMBIC BEAYIIUMH MHPOBBIMU
¢buHancoBpiMU KoMmaHusiMu 60 HBEPK.

CoriacHo cTpaTermyeckoMy paclpeieiCHUI0 BaTIOTHOTO MOPT(des HHICKCHOE YIpaBiIeHHE
aKTHBAaMHU TPUMEHSETCS B OTHOIICHUHU CyOmopTdenst oOnuramnuii pa3BUTHIX CTpaH, cyomoptdens
oOnuranuii pa3BUBAIOIIUXCS CTpaH, CyOmopTdens KOpHOpaTUBHBIX oOmuranuii u cyomoptdens
aKLUH.
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WNunexcHoe ympasiieHne aktuBamu ocyiuectsisiercss kak HBPK camocTosdrensHo, Tak u ¢
MPUBJICYCHUEM 3apyOexHbIX ympaBisoomux kommanuii. HBPK ocymectiser wuHmekcHoe
yIpaBiieHue cyonopTdeneM pa3BUTHIX CTPaH U 4acTbio CyOmopTdernst oOauranuii pa3BUBarOIINXCS
CTpaH.

Cybnopmdghens obnueayuii pazsumulx cmpan

Tekymass croumMocTh cyomoptdens oOnMranuii pa3BUTHIX CTpaH 3a OTYETHBIM MecsI
yBemmumnack Ha 240,80 mapa. tenre u cocraBmia 2 064,90 mupa. tenre. Mx mons B moptderne
coctaBmia 9,69%. B oTueTHOM meproie OCYIIECTBIIEH MEPEBO/T YaCTH MEHCUOHHBIX akTHBOB EHIID
B cyOmoptdens obmuranuii pa3BUTHIX CTPaH, HAXOMISIIUKACA B CAMOCTOSITEILHOM YIIPAaBJICHUH, Ha
cymmy 500,00 muH. nomrapos CIIIA.

DTajJoHHBIM TOpTdeneM s cyomopTtderns oONuranuii pa3BUTBIX CTPAaH SBISETCS WHICKC
Custom Index (G502), cocrosmuii w3 TocymapcTBeHHbIX IeHHBbIX Oymar CIIIA co cpokom
noramenus 10 10 et, HomuHHpoBaHHKIX B fojutapax CLIA. B coctaB nannoro unjaekca Ha 1 HosiOps
2024 roga BxoasT 205 BbITYCKOB OOIHTaIUii.

Cybnopmdghens obnueayuii pazeusarouuxcs Cmpau

Tekymas cTouMocTh cyOmopTderns ooauranuii pa3BUBAIONINXCS CTPAH 32 OTUYCTHBIA MECSIII
yBenmuuminack Ha 120,38 mipna. tenre u cocraBmia 1 848,00 mupa. tenre. Mx mons B moptderne
cocraBuna 8,67%. B oT4eTHOM mepwoJe OCYIIECTBICHA IEpenadya YacTh ICHCHOHHBIX aKTHBOB
EHII® B ynpaBnenue PIMCO Asia Pte Ltd u TCW Asset Management Company LLC Ha cymmy
50,00 min. nomtapoB CLIA u 150,00 min. nomapo CIIA cOOTBETCTBEHHO, a TAKKE OCYIIECTBIICH
nepeBo]] B cyOmopTdens oOauranuil pa3BUBAIOIIMXCS CTPaH, HAXOIAIIMICS B CaMOCTOSITEIILHOM
ynpasienuu, Ha cymmy 60,00 miH. gomutapos CIIA.

OTtajoHHBIM TOpTdeneM A cyomopTdens oOnuranuil pa3BUBAIOMIMXCS CTpPaH SBISETCS
uHaekc Custom Index (Q979), cocrosimuii u3 obauramnmii, HOMUHUPOBAaHHBIX B jgoiuiapax CIIA,
AMUTEHTAMU KOTOPBIX SBISIOTCS Pa3BUBAIOIINECS CTPAHBI C PEUTUHTOBOM OlIEHKON He Hibke «BBy».
B cocraB nmamHoro wHiekca Ha 1 HOsOps 2024 Toma BxomaT 413 BBITYCKOB OOJIATAIIHA,
HOMHHHUPOBaHHBIX B foiutapax CIIA, BeimymieHHBIX 29 pa3BUBAIOLIIUMUCS CTPaAaHAMH.

Cybnopmdgbenv kopnopamuenvix obauecayuti

Tekymass cTOMMOCTh CyONmopTdens KOPHOPAaTUBHBIX OOJUraluii 3a OTYETHBIH MeCHIl
yBenmuuminack Ha 43,50 mipna. Tenre u coctaBmia 1 534,65 mupa. tenre. Mx nmons B moptderne
cocrasuia 7,20%.

OTaJIOHHBIM TOpTdeneM Juid cyonoprdens KOpnopaTUBHBIX OOJMIalui sSBIsSETCS WHIEKC
Custom Index (Q980), cocTtosummii M3 KOPIOPATUBHBIX LIEHHBIX OyMar, HOMHUHHUPOBAaHHBIX B
nomnapax CIHIA, sMUTeHTaMU KOTOPBIX SBJISIOTCS PE3UJICHTHI Pa3BUTHIX U PA3BUBAIOIIUXCS CTPaH €
BBICOKOW KalUTAIN3alUEN U PEUTUHIOBOM OLIEHKOW He HUke «BBB». B cocTaB 1aHHOr0O HHAEKCA Ha
1 Hos16pst 2024 rona BxonaT 7 431 BeIyckoB oOnuramuii, BeIymeHHbIX 1308 sMmuTenTamu.

Cybnopmdgbens axyuii

Texymast cTouMOCTb cyOmopTderns akiuid 3a OTUYETHBIN Mecsll yBenuuniach Ha 143,28 mip.
TeHre u coctaBuia 2 157,48 mupa. tenre. Ux nonst B moptdene cocrasuna 10,12%. B otuetHOM
NIEpUOJIe OCYIIECTBIICHA IMepeaada 4yacTu meHcHoHHblx akTuBoB EHII® B ympasnenue Blackrock
Financial Management u HSBC Global Asset Management (UK) Limited na cymmy 125,00 M.
nosiapoB CIIIA u 45,00 man. momutapoB CIIIA cooTBeTCTBEHHO.

OtaoHHbIM TIopTdenem i cyonoprdens akuuit spisercss uaaekc Custom MSCI World
Index, cocrosmmii U3 akuii KOMIaHWM pa3BUTHIX CTpaH MUpa. B cocTtaB maHHOTO MHAEKCa Ha 1
HOs1Opst 2024 roma BxomuT 1 365 akiuii KOMIAHUW C BBICOKOM W CpelHEW KamuTalu3aluei,
OTHOCSIIMXCS K 23 pa3BUThIM cTpaHam. OCHOBHYIO JIOJII0 MHJAEKca B pasmepe 74,8% 3aHumaror
akuun komnanuit CIIA. B wuHAaekc Takke BXOASAT aKOUU TaKUX CTpaH, Kak Snonus,
BenukoOpurtanus, @pannus, Kanana, u npyrue.



BaoTHas cTpyKTypa

HuBecTuiMOHHBIN TOpTdenb (UHAHCOBBIX HMHCTPYMEHTOB B pa3pe3e BalllOT, B KOTOPBIX
HOMUHHUPOBaHbI ((MHAHCOBBIE HHCTPYMEHTBI, IPHOOPETEHHBIE 32 CUET NEHCUOHHBIX akTHBOB EHIID,
npeacrasieH B Tabmure 2.

B otyeTHOM mepuo/ie B LENAX yBETUUEHUS BATIOTHON JOJIM NEHCUOHHBIX akKTUBOB 10 40% st
IuBepcu(UKau THBECTUIIMOHHOTO mopTdens 6buto nprodpereHo 228,00 muH. nomtapos CIIA Ha
Kazaxcranckoii hoHnoBoi Oupxe.

Tadanna 2. Ctpykrypa unBectunnonHoro noprdens I[NA EHII®, naxoasmuxcs B 10BepUTEILHOM YIPaBJIeHUT
HBPK, B pa3pe3se BaJaioT

MADO. menee

Baora crommoernna | Aoasma | CECR | donswa | B
01.01.2024r. DL 220 01.11.2024r. AT A HAYaJIa roaa
HanuonansHas BagoTa 12 161,38 68,30% 12 856,52 60,33% 5,72%
Homnapsr CIITA 5 639,89 31,67% 8 451,45 39,66% 49,85%
Jlpyrue BamoThI 4,76 0,03% 1,363280 0,01% -71,38%
Hroro: 17 806,03 100,00% 21 309,33 100,00% 19,67%

Pe3yabTaThl HHBECTHIIMOHHOM /1€ATEJIHLHOCTH

B pe3ynbrare MHBECTHIIMOHHOM EATEIHHOCTH, a TAK)KE BCIICICTBUE BOIATUILHOCTH KYPCOB
WHOCTPAHHBIX BAIIOT M MU3MEHEHUS PBIHOYHON CTOMMOCTH (PMHAHCOBBIX MHCTPYMEHTOB, pazMep
HAYHMCIICHHOTO MHBECTUITMOHHOTO JIoxoa ¢ Hadana 2024 roga cocraswi 2,39 TpIiH. TEHTE.

ITo cocrosuuto Ha 1 HOs0ps 2024 roma AOXOAHOCTH INMEHCHOHHBIX akTHBOB EHIID 3a
nocienHue 12 mecsues, pacnpeeseHHas Ha cyeTa BKIAIUMKOB (TomydaTeneii), cocraBuia 14,88%
npu uHAIMU B pazmepe 8,50%. JloxomHocTs neHcnoHHBIX akTBOB EHII®, pacnpenenennas Ha
cdera BKIAIUMKOB (TIoiydateneid) ¢ Hadana 2024 rona, cocraBmia 12,67%.

B oxTs6pe 2024 roma peIHOK MPOJAEMOHCTPUPOBAI BHICOKYIO BOJATHIBLHOCTh Ha (JOHE pOCTa
oxxunannit moodensr Jonanbna Tpammna Ha npesunentckux Beioopax B CIIA u pecnyOnukaHIieB Ha
BbIOOpax B CeHar u [lanary npeacrasureneii. [lo utoram okTs0psi 0’kUIaHUS PHIHKA IO CHUYKEHHUIO
6a3oBoii craBku CHIA yMeHbIIMIIUCH C TpeX 10 ABYX pa3 B 25 0.n. unamuka nndasuuu B CILIA
nokasajga HeOONbIIOW POCT B OKTAOpe — 2,6% ronoBeix NpoTuB 2,4% B CeHTAOpe, MpU ITOM
MECAYHBIN pocT MHQISIHK coxpanwics Ha ypoBHe 0,2%. Poct umcieHHOCTH pabodMx MeECT B
HECENIbCKOXO03SHCTBEHHOM CEKTOpE B OKTSAOpE OKa3alcsl 3HAYMTENbHO HIDKE OKugaeMbix 113 Teicau
U cocTaBui 12 ThICSY pabovMX MECT, YTO OBLJIO CBS3aHO C TIOCIEACTBHSAMH yparana MUITOH U
3a0acTOBKOM COTpyIHUKOB KoMmaHuu Boeing. Ilpu 3ToM ypoBeHb 0e3pabOTHIIBI COXpaHUIICS Ha
ypoBHe B 4,1%.

B pe3ynbrate 10X0aHOCTh 3TaNOHHBIX 10-neTHUX ka3zHauelickux obmuranuii CILIA B okTsiOpe
BbIpocia Ha 50 6.1. Crpeibl 1o 00IUralysaM pa3BUBAIONIUXCS CTpaH cy3uiuch Ha 20 0.11., B TO BpeMs
KaK CIpeJIbl IO KOPIIOPATUBHBIM OOIUTAlUAM CY3WIUCh Ha 5 6.11. BMecte ¢ Tem nnaekc akuuii MSCI
World causuics na 2,04%.

Ha aykumonax no pazmeniennto ['L[b PK B okTs16pe Habm012710CH CHIDKEHUE TOXOAHOCTEH Ha
CpemHeM W JnalbHeM KoHIle KpuBoi Ha (¢one pemenuss HBPK o coxpanenuu 0a30Boil cTaBKkM Ha
yposae 14,25%. Ilpu 3ToMm B okTs10pe nHpsAms yckopuiach 10 8,5% ronossix (8,3% B ceHTIOpE)
um 0,9% 3a oktsa6pe (0,4% B centsadpe). Cpennuit cnipoc Ha aykiuoHax ['IIb PK mpesbicun
npemioxkenne B 4,4 pasa, rie OCHOBHOH cmpoc ObUI CKOHIICHTPUPOBAH Ha pPa3MEIICHHUH
kpatkocpounbix ['TIb PK. Bmecte ¢ Tem Habmonaercs yenudenne 00 beMoB 3auMctBoBaHus MOPK
¢ 224 mapn. TeHre B ceHTs0pe 10 600 Mp/. TeHre B OKTAOpe.
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CTpyKTypa HAUHCICHHOTO HHBECTUIIMOHHOTO JI0X0/1a 33 YKa3aHHBIN MIEPUOJT TIPECTABICHA B
Tabmuue 3.

Tab6auna 3. CTpyKTypa HHBECTHIIHOHHOTO 10X0/1a, oxy4eHHOro no [TA EHII®, naxoasmumcs B I0BepPUTEIbHOM
ynpasjennu HBPK

MIPO. meHze

HanMenoBamme MuBecTHIIHOHHBIN 10X0] 32

2024 ron

Jloxozpl B BUIe BO3HATPaXKICHNSI 110 IIEHHBIM OyMaram, B TOM YHCIIE IT0 Pa3MEIleHHBIM 129953

BKJIaJiaM U oniepanusam «oopataoe PETIO» ’

Joxonsl (yOBITKH) OT PRIHOYHOM TIEPEOIICHKN IEHHBIX OyMar 70,69

Joxozp! (YOBITKH) OT IEPEOLIEHKH HHOCTPAHHOW BAIIOTHI 286,65

Jloxozp! (YOBITKH) IO aKTHBaM, HAXOASIINMCS BO BHELITHEM YIPaBJICHUH 734,41

[Ipoune noxoxms! (YOBITKN) 3,51

HUroro: 2394,79

HNudopmanus o co6/1101eHUN IAPAMeTPOB MHBECTUIIMOHHOM JeKJIapauuu

CrpykrypHoe pacnpenenenue [TA EHII®, naxondmuxcs B JOBEPUTEIBHOM YIPaBJICHUH,
COOTBETCTBYET TpeOoBaHMsIM MuBecTHMORHOH nexnaparmu EHIT®S, Jomu BamOTHBIX TO3HIMIA
OCTalOTCd B paMKax JOMYyCTHMOTO YypOBHS M HE HapymaoT TpeOoBaHui WHBECTUIIMOHHON
nexnapanuu EHII®. Ceenenust o coOmtogeHun nuMuToB uHBecTHpoBaHus 1mo [TA EHII® mno
coctosiHuIo Ha 1 HOsOps 2024 rona npencrasneHs! B Tabnure 4.

Taoauna 4. Tumutbl nHBecTHpoBaHus no INTA EHII®

dakTHyecKoe

BeinoJsne
3HaYeHHne
Ne Bua ¢punaHCOBOr0 HHCTPYMEHTA HHe
(B MpoOIEHTaX OT et
obmero oobema ITA)

Jenexnbie cpenctsa KZT 0,01% aa

JleHe:KHBIE Cpe/IcTBA B HHOCTPAHHON BaIloTe 0,29% aa
1 Ka3zaxcranckue (puHaHCOBbIE HHCTPYMEHTBI: 58,93%

T'ocynmapcrBennsle neHHele Oymarn PecrmyOmmkm KazaxcraH, BEITyIIEHHBIE
11 MunnctepctBom ¢uHaHcOB PecnyOommkun Kazaxcran, HamuwonamsabeiM bBankom 41,96% na
Pecny6nkn Kazaxcran

111 I'ocynapcTBeHHble LieHHble Oymaru PecnyOmuku Kazaxcraln, BbIIyIIeHHbBIE

0,00% na

MECTHBIMH HCIIOJIHUTENbHBIMH OpranaMu Pecniyonnku Kazaxcran
1.2 Jenosutsl Hanonansnoro banka Pecy6nuku Kasaxcran 1,87% na
13 Ilennsle 6ymaru cyOBEKTOB KBa3UTOCYIapPCTBEHHOTO CEKTOpa 10,47% za

3 Uneecmuyuonnas oexnapayus EHII® ymeepawcoena nocmanosnenuem Ilpasnenus Hayuonanonozo banxka Pecnyonuxu Kazaxcman
om 23 okmabpa 2023 200a Ne82
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14

®DuHaHCOBBIE MHCTPYMEHTBI 0aHKOB BTOpOro ypoBHsS PecmyOmmku Kaszaxcraw,
HMEIOIIIe PEUTHHIOBYIO OLIEHKY LIEHHOI OyMaru u/Wiu IMUTEHTa He HiKe «Bx»
Mo MEXAyHapoaHoW mmikane areHTcTBa «Standard & Poor'sy mnm pedTHHTOBOM
OLICHKOW aHAJIOTHYHOTO YPOBHS OXHOTO U3 IPYTHX PEHTHHTOBBIX areHTCTB, B TOM
qyciue:

4,32%

Ja

1)

JOJITOBBIC LICHHbIE OyMard, 3a HCKIIOYCHHEM CyOOpIHHHUPOBAHHBIX OJITOBBIX
LIEHHBIX Oymar

4,15%

Ja

2)

JI0JIeBBIE IICHHBIE OyMaru

0,07%

Ja

3)

JCIIO3UTHBI

0,10%

na

15

HerocynapcTBeHHBIE NONTOBBIE IIEHHBIE OyMard, 3a MCKIIOYEHHEM IOJITOBBIX
LEHHBIX Oymar cyOBEKTOB KBAa3HIOCYIapCTBEHHOTO CEKTOpa U OaHKOB BTOPOTO
ypoBHs PecmyOmuku Kaszaxcran, MMEIOIIMMH PEUTHHIOBYIO OLIEHKY IIEHHOMN
OyMaru /MM >MHUTEHTa He HIKe «B-» 10 MEXTyHapOJHOH IlKaje areHTCTBa
«Standard & Poor's» miu pedTHHIOBOM OIIEHKOH aHAIOTHYHOTO YPOBHSI OJJHOTO U3
JPYTUX PEHTHHTOBBIX areHTCTB

0,00%

na

151

HerocynapcTBeHHBIE ONTOBBIE LIEHHBIE OyMaru, BBIMYIICHHBIE I10]] TaPaHTHIO
n/unn nopyuntensctBo IlpaButenscta Pecybmmku Kasaxcran

0,00%

Ja

1.6

HerocynapcTBeHHBIE mONeBBIE ILEHHBIE OyMard, 3a HCKIIOUEHHEM IOJIEBBIX
LEHHBIX OyMmar CyOBEKTOB KBAa3HTOCYIapCTBEHHOTO CEKTOpa W OaHKOB BTOPOTO
ypoBHs Pecmybmuku Kazaxcran, Bxonmsmume B Kareropuio «lIpemmym»
odpunmanpHOrO cnucka (QoHmoBod Oupxku PecnmyOmmkm Kazaxcram wimm
AQHAJIOTHYHOW e€fl Ha MOMEHT WHBECTHPOBAHUS, JMOO0 WMMEIONIMEe JIMCTHHI Ha
MHPOBBIX (DOHTOBBIX OMpIKaxX, PHIHOYHAS KAIHUTAIHM3AINSA KOTOPHIX MPEBHINIACT
TpH TpriuIMOHa foutapoB CIIIA

0,30%

Ja

1.7

MHCTpyMEHTBI HMCIaMCKOro (MHAHCHPOBAHMS, BKIIOYCHHBIE B OQUIMAIBHBIN
cnucok ¢ponnoBoit oupsku PecryOnuku Kazaxcran u (wm) Ha GoHIOBOI OHpxKe,
(GYHKIMOHHMPYIOIIEH Ha TEPPUTOPHH MEXTyHapOIHOro (HMHAHCOBOTO IIEHTpA
«AcTtaHay

0,00%

Ja

1.8

Iennsle Oymarm mon 3anor HeaswkumoctH (MBS) m aktmBoB (ABS) ¢
PEHTHHIOBOM OIIEHKOHN IIeHHOW OyMard W/WiM SMHUTEHTa He Hmke «BB-» 1o
MEXKIyHapoaHO#W mmikanme areHTcTBa «Standard & Poor'sy wimm pedTHHrOBOI
OIICHKOH aHaJIOTMYHOT'0 YPOBHS OJHOTO U3 IPYT'HX PEHTHHIOBBIX ar€HTCTB

0,00%

Ja

3apyOexnbie (UHAHCOBBIE MHCTPYMEHTBI, B TOM YHCJI€e HHCTPYMEHTBI,
ob0pamamnrecsi Ha 3apy0esKHbIX (PMHAHCOBBIX PhIHKAX:

37,88%

aa

21

T'ocynapcTBeHHBIC, areHTCKUE M LIEHHbIE OyMarn MeXIyHapOaHbIX (PMHAHCOBBIX
OpraHu3aluil NMeroLIMe PEHTHHIOBYIO OIIEHKY LIEHHOH OyMaru n/wiy SMHTEHTa
He Hke «BB-» mo MexayHapoaHoit mkaine arenrcrsa «Standard & Poor'sy mmun
PEHTHHIOBOM OLICHKOM aHAJOTMYHOTO YPOBHS OJJHOTO U3 JAPYTHX PEHTHHIOBBIX
areHTCTB

21,06%

Ja

2.2.

MyHuIHIaTbHBIE IIEHHBIE OyMary B paMKaX HHBECTHPOBAHUS B TOCYAaPCTBEHHBIE
Y areHTCKHE IEHHbIE OyMaru

0,00%

Ja

2.3

KopnopatuBHble 10NTOBBIE IIEHHBIE OyMarn HMMEIOMNE PEHTHHTOBYIO OLEHKY
LIEHHO# Oymarm w/wimm sMuTeHTa He Hmke «BB-» mo mexmayHapomHoil mikane
arenrctBa «Standard & Poor's» uiny peHTHHIOBOM OLIEHKOH aHaJIOTUYHOTO YPOBHS
OJIHOTO U3 JPYI'UX PEHTHHIOBBIX areHTCTB

7,10%

Ja

24

Lennbie Oymarm mox 3anor Henmsmwkumoctn (MBS) u aktuBoB (ABS) c
PEUTHHTOBOM OLIEHKOW IEHHOH Oymaru W/wiu smuTeHTa He Hike «BBB-» mo
MeXIyHapomHOH mikane areHTcTBa «Standard & Poor'sy wmmm peiftuHroBOM
OILICHKOH aHAJIOTHYHOTO YPOBHS OHOTO M3 APYTHX PEHTHHIOBBIX areHTCTB

0,00%

Ja

2.5

KonBepTupyemsle 1ieHHbIe OyMaru B paMKax MHBECTUPOBAHUSA B KOPIIOPATUBHbIE
LIeHHbIe OyMaru HMeIOIe PeHTHHIOBYIO OLICHKY LIEHHOH OyMaru u/uiv SMUTEHTA
He Hike «BB-» no mexxayHaponHoi mkaie arenrcrBa «Standard & Poor'sy nnn
PEHTHHIOBOM OLIEHKOW aHAIOTMYHOTO YPOBHS OJHOTO M3 APYTUX PEHTHHIOBBIX
areHTCTB

0,00%

Ja

2.6

AKIII/II/I, JACTO3UTAPHBIC PACITMCKN HA aKITUN

9,68%

na

2.7

Jleno3utsl (BKJIaZbl) ¢ KOHTpIApTHEPAMH, UMEIOIIUX PEHTHHIOBYIO OLICHKY HE
HIWKE «A-» 10 MeXJIyHapoaHo# mikane areHrcrBa Standard & Poor's wm
PEUTHHIOBYIO OLIEHKY aHAJOIMYHOTO YPOBHS OJHOTO M3 IPYTHMX PEHTHHIOBBIX
ArcHTCTB

0,00%

na

2.8

CTpyKTypHBIE  TPOAYKTHI,  BBIIYIICHHBIE  OPTaHW3alUsIMH,  HMEIONIIMHI
peNTHHIOBYIO OIIEHKY He Huke «BBB-» mo mexayHapoaHoi# 1mikane areHTcTBa
«Standard & Poor's» miti peTHHTOBYIO OIIEHKY aHAJOTUYHOTO YPOBHS OITHOTO U3
JPYTHX PEHTHHTOBBIX areHTCTB

0,04%

Ja

2.9

WHCTpYMEHTHI HCIIaMCKOTO (hDMHAHCHPOBAHUS, UMEIOIIE PEHTHHIOBYIO OLEHKY
He HIke «BB-» mo MexayHaponHoit mikasie arenrcrsa «Standard & Poor'sy winu
PENTUHIOBOM OLIEHKOM aHAJIOTMYHOI'O YPOBHSI OJHOTO M3 APYTUMX PEHTHUHIOBBIX
areHTCTB

0,52%

na




DakTHYeCKOEe
BeinoJsne
3HaYeHHne
Ne Buj puHaHCOBOr0 HHCTPYMEHTA HHe
(B mponeHTax oT (na/ner)
o0mero oobema I1A)
1 IIponsBoaHbIe pUHAHCOBBIE HHCTPYMEHTHI, U3 HAX: 0,00% na
11 ITpousBoaHble  (MHAHCOBBIE  HWHCTPYMEHTBI, MCIOJNB3yeMble B  ILIENAX 000% na
' XeJDKUPOBaHUS HHBECTUIIMOHHOTO PHCKA '
ITpousBoaHbIC WHAHCOBbIE ~ MHCTPYMCHTBI,  HCIOJb3yeMble B eIsIX
12 porsson ¢ 124 : 4 : 0,00% na
WHBECTHPOBAHUS
1.3 30JI0TO B CIIMTKAX ¥ Ha METAJUTMYECKUX CUETAX 0,00% na

HNudopmauus mo nokynkam, npoaakaM 1 norameHusiMm GUHaAHCOBbIX HHCTPYMEHTOB,
HAXOASIIIUXCS B MHBeCTUHMOHHOM nopTdesie [TA EHIID

Tabmuua 5. CBegeHusi Mo NpHOGpPeTeHHI0 (PUHAHCOBLIX HHCTPYMEHTOB B 0TYeTHOM Mecsille

HomuHanbHasi CTOMMOCTD B

Bua uHcTpymenTa Bamora OMHUTEHT LeHHOI Oymaru Tenre
TG CIIA uUsD IpaBurenscteo CIIA 77 094 400 000
I'llb PK KZT I'lib PK 49 200 000 000
Hroro 126 294 400 000

Ta6auua 6. CBegeHus N0 npoaake GUHAHCOBLIX HHCTPYMEHTOB B 0TYETHOM Mecsille

Buj HHCTPpYMeHTa Bauora OMHUTEHT LeHHOH Gymarn CymMa c1eJIKH B TeHre
I'lp CIIA usD IMpaBurenscTBo CIIA 218 799 785 228
Jleno3utapHbie PACIUCKU usD AO «HAK «KazaroMmpom» 9 647 593 050
Oo0nurauuu KZT AO «DTJ» 2043 258 333
Hroro 230490 636 611

Taoauua 7. CBeaeHHs 0 MOT

AICHUAM OCHOBHOI'O 10J1ra nmo NeHHbIM 6yMaraM B OTYETHOM MecCsle

Buj uHcTpyMenTa Bamrora IJMHUTEHT LeHHOi Oymaru CyMMa K NOrameHHIo B TeHre
I'ib CIIA USD IpaBurensctBo CIIA 194 790 660 000
I'ib PK KZT IMpasurenscTBo PK 42 469 217 000
Hroro 237 259 877 000

Taoaua 8. CBegeHHs O MO

AIEHUAM OCHOBHOI'0 10JIra Mo BKJIagaM B OTYCTHOM MeCHIIE

Bug mHCTpyMeHTa Bamora OMHTEHT HeHHOH Oymaru CymMa K OranieHuIo B TeHre
Bxnan KZT AO «Eppaswuiickuii bank» 5000 000 000
Hroro 5000 000 000




