"KA3AKCTAH KOP BUPXACDbI" AK

"KasakctaH kop 6upxacsl” AK
BackapmacbIHbIH, LWeLliMiMeH

2012 xbinablH 24 Kka3aHblHAAfbI
Ne 210 xaTTamachl

OekiTinai
2012 xbingblH, 25 ka3aHblHaH bacTan

KoNnpaHbICKa eHrisingi

"KasakcTtaH XanbIK XuUHakK 6aHki" AK
XXaun akuusicbiHa (pbrOYepCTiH

MAMAHOAHBbBIM bl

Anmartbl K.
2012



"Ka3zakcran XauabIK kuHaK 0aHki" AK skaii akuusiiapbiHa GpprodepeTiH MaMaHIAHbIMbI

1.

TYBETYJEP IMAPAYT bI
Ne 1 esreprTy:

—  "KasakctaH Kop oupxacbl" AK backapmachbliHbIH, wewiMmimeH (2013 xbINabliH,
19 mambipbiHAarbl Ne 38 oTbIpbiC XaTTaMmachl) GekiTiningi;

— 2013 xbIngblH 15 cayipiHeH 6acTan KongaHbicka eHrisingi.



"Kazakcran XaJublk ;kuHaK 0aHki" AK xkail akuusiiapbiHa Gbro4epeTiH MaMaHIaHbIMbI

"KasakcTaH XanblIK XunHak 6aHki" AK

AN AKUMANAPBIHA ®bOYEPCTIH MAMAHAOAHbBIMbI

Kap>bl Kypanbi:
Typi:
BasanbiK akTuB:

Mep3simaik kenicimwapTTarbl
6a3anblK aKTUBTIH CaHbl:

baracbl:
OpblHAay KyHi:

OpblHAay Mep3imi

Teopuanblk 6arachl:

Mep3iMaik kenicimwapT

dbtovepc

"KasakctaH Xanblk xuHak 6aHki" AK >xxan akumsicel

"KasakctaH Xanbik xxuHak 6aHki" AK 6ip xan akumachl

"KasakctaH Xanblk xuHak 6aHki" AK Gip xan akuusicbiHa TeHre

Oenrini 6ip anabiH 15-1wi Xxynabi3bl !

1) yw an — yw annblk bloYepc YLiH;

2) anTbl an — anTbl annblK bloYepC YLUiH

DIV, x (14 1y, x )

(ocbi xon Bupxa BackapmachiHbIH S I LI T )- z 365 )+ MyHAa:
2013 xbindbiH 19 HaypbI3bIHOAFb! 100 360" M )
wewimiMeH e32epmirnzeH) 365
Fosok— "KasakctaH  Xanblk GaHki"  AKxait
akuusicblHa  TWICTi  (DbIOYEPCTIH  TeopUsnbIK
Oarachbl;
Shsbk— Anmatbl yakblTbiMeH cafaT 15.30-gafbl kafgan

bonbiHwa "KasakctaH XanblK xxuHak 6aHki" AK >xan
aKUMACBIHBIH,  OpTalla capanaHfaH Garacsl®
(vominenep ©GonmaraH karganga, angblHFbl
cayaa-caTTbIKTbIH HoTWXenepi OolibiHLWAa
"KasakctaH XanblK >KMHaK GaHki" AK
akumsanapbiMEH >kacanfaH COHfFbl  Oupkanblk
MaMiNneHiH 6aracbl);

nanbi3beH kepceTinreH, KazPrime kasakcTaHObIK

kzt

OaHkaparnbik nenosutrep HapbIfbIHbIH
WHOMKaTOPbI, Mep3iMi — 3 au;
T - afbiMAarbl JatagaH TUICTI obloYepcTiH, opblHAany

AartacbliHa [JdeuniHri  KyHbTidbenik KyHAep caHbl
(actual/360 -6a3acbl 6onbIHLIA);

DIV, — akuMoHepnepaiH Xanmnbl XXUHanbICbIMeH GeKiTinreH,

"KasakctaH Xanblk >xuHak 6aHki" AK 6ip xan
akumsacelHa Teneyre 6GekiTinreH i-wi  avBuaeHn

OpebiHaay annapbl 60mnbin TOKCaHHbIH, COHbIHAAFLI annapablH, 6ipi caHanadbl: Haypbi3, MayCbiM, KbIPKYWMeEK,
XKENTOKCaH.

AvgbiH  15-wi Kynaei3el Mepekenik Hemece Aemanbic kyH ©Gonca, opbliHAAy KyHi 6onbin mMepsimaik
KenicimwapTTapablH cayaa-caTTbifbl ©TKI3iNeTiH XyblpAarbl XYMbIC KYHi caHanagpl.

Mepsimaik keniciMwapTTap CepusiCbiHblH, OpblHAAYy Mep3iMi, opblHOay Mep3iMi Kbickapak MepsiMaik
KeniciMwapTTapAblH albinybl pykcaTt eTineTiH bupxanblk cayaa-caTTblKTbiH 6acTankbl Ke3eHiH kocnaraHaa,
ocbl MamaHagaHbiMaa 6enrineHreH anap caHblHa Calkec keneai.

Mep3simaik kenicimwapTTapablH, YW annblK CepusACbiH OpbliHAAY KyHi, OyaaH OypbiH awbinFaH mMepsiMAaik
KeniciMLapTTbIH anTbl annblk CEPUACHI MEP3IMAIK KeNiCiMLLIapTTbIH, YL ainblk CEPUSCbiHA anHanagbl.
Mep3simaik keniciMwapTTapAblH OpblHNay KyHiHAe, OyaaH OypbIH cayaa-caTTbiKTapbl allbiMaFaH, YLl anrnbIK
XXOHEe anTbl annbIK KeniciMwapTTapablH cayaa-caTTbifbl 6acTtanagbl.

Teopusnblk 6araHbl aHblkTaraHaa, KASE caypna-catTbiek xyneciHae "KasakcTaH Xanblk xkuHak 6aHki" AK
akuusanapbIMEH allblK cayga-caTTblK 94iCiMeH )kacarnfaH, opblHAanfaH MaminenepaiH napameTprepi faHa
eckepinepi.
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MerLiepi;

N, - i-wi anBmnaenai 6oMbIHLWA akUuMoHepnepaiH TidinimiH
TUSIHAKTay QfatacblHaH ©Gacrtan TuicTi dobloyepcTi
opblHAay pgaTtacbliHa [OeWiHri KyHTi3benik KyHaep
caHbl (actual/360 - 6asacbl 6onbiHLWA);

M. - i-wi  amBuaeHai  GoMblHWA — aKuMOoHeprepaiH
Ti3iNiMiH  TusHakTay pgaTacbiHaH ©Oacrtan  i-Lwi
OMBUAEHAIH Terney gaTacbliHa OeWiHri KyHTi3benik
KyHaep caHbl (actual/360 - 6a3ackl 60oMbIHLLA)

AkbIpFbl ecenTtecy 6arachbl Keneci dpopmynameH ecenteneTiH, "KasakctaH Xanblk )XUHak
OaHki" AK akumsiCbiHbIH OpTalla capanaHfaH oarachl 4.

n
2(V, *HSBK)
SPhsar = —— , MyHAa:
2V,
i=1
SPrsek - "KazakctaH XanblK xuHak 6aHki" AK xait

akuyuscbiHa blovepc GoMbIHLA aKbIpFbl
ecenTecy 6arachbl;

n - MaMifnenep caHbl;

\'A - i-Nik MOMiNeHiH TeHreMeH LUeKTeNnreH
Kenemi’;

HSBK, - i-MiK MaMine xacacy HaTUXKecCiHae

ecenTtenreH, "KasakctaH XanblK )XUHaK
BaHki" AK Gip alt akunscbliHbIH 6aFachl

OpeblHaay: Hapblk OOMbIHLIA COHfbl Ty3eTy Xacay KesiHOe aHblKTarfaH,
ecentecy bGara MeH akblpfbl ecentecy bGafa apacbliHAarbl
amblpMacbiHblH, TeHremeH 6GanamacblH TeneymeH/anymeH
Basanblk aKTUBTIH, XeTKi3YiCi3

Bupxanblk cayga-caTTbIKTbIH COHfbI OCbl KeniciMWwapTTbl OpblHAAY KYHi anablHAafbl, COHFbl XXYMbIC
KYHi: KYH

Tuk®: 0,1

TuKTiH, KyHAbIK BaFanaybl ! 0,1 TeHre

Kongaynbl MapXaHblH, AeHreni: BacTtankbl Mapxa OolblHLWAa MiHOeTTemMeaeH 80 %

Mep3simaik keniciMwapTTbIH akblpFbl ecentecy 6aFacklH aHbIKTaraHga, oCbl Mep3iMAIK KeniciMwapTTap YLiH
COHfbl Bupanblk cayaa-caTTbIfblHbIH, akblpfbl KYHiHAE allblk cayaa-caTTblk aficiveH "KasakctaH Xanbik
XuHak 6aHki" AK akumsinapbiMeH KASE caypa-caTTblK XXyWeciHOe >Xacanbin opblHOanFaH maminenepgi
napameTpriepi faHa eckepinegi.
MbiHa cbopmynameH ecenTtenegi:

V. =min{V; Ave +1.65 * Stdev } , myHaa:

\A - i-NiKk MOMINeHiH TEHFrEMEH LLUEKTENTEH Kenemi;

V, - napameTpnepi ecenteyae eckepineTiH, i-nik MOMifNeHiH TEHreMeH Kenemi;

Ave - napameTpnepi ecenteyde eckepinetiH, 6apnblk mMaminenep OOMbIHWA TEHreMeH opTalia
Kenei;

Stdev — napamMmeTpniepi ecenteyae eckepineTiH, MoMinenep kenemiHi{ Maccusi OoMbIHLWIA CTaHOAPTThbI
aybITKy;

1.65 - 95% ceHiM aeHreiiHe caiikec keneTiH, Hopmarbl 6eny KBaHTUM.

BaraHbIH MMHMManabl e3repyi.
Tk MaHiHIH Mep3iMaik KeniciMwapTTarbl 6a3anblk akTUBTIH caHblHa kebenTiHaiCI.
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Bupxa angeiHaa HeTTo- HeTWXeciHOe HeTTOo-MiHaeTTeMenep naviga GonfFaH, KyHHeH
MiHOeTTeMenepiH opbliHAAy Mep3iMmi: KeniHri >xymbic KyHi 10.00-re gewniH



