HEOENA BUPXXEBOIO ®OHOOBOIO PbIHKA KA3AXCTAHA
13 - 19 ceHTAGpPA

CMPABOYHAA UHOPOPMALIUA

Honnap CLWA = 121,53 TeHre no odumumansHOMy Kypcy Ha KOHeL, nepuoaa.
Honnap CLWA = 121,32 TeHre no GupxeBoMy CpeHEB3BELLEHHOMY KypCy Ha KOHeL, neproaa.
CkopocCTb YKpenseHusl TeHre K gonnapy 3a nepuog no bupxesomy Kypcy coctasuna 25,0% rogoBbix.

WHOnkaTopbl GUPXXeBOro A4EeHEeXHOro pbiHka
Ha 19 ceHTAGPSA U U3MeHeHue 3a nepuoa

WUHgukaTop CraBKa TpeHa
TONIA 9,40 +2,38
Astopeno NUB 7 gH. 9,00 +0,03
KazPrime-3M 9,20 +0,03

WUHpunkaTopbl GUpPXKeBOro pbiHKa LLeHHbIX
6ymar Ha 19 ceHTAGpPSA U U3MeHeHue 3a nepuoa

UHpekc 3HauyeHune TpeHa, %
KASE_Shares 249215 -0,69
KASE_BP 213,65 -0,36
KASE_BC 130,85 -0,50
KASE_BY 8,14 +3,72

MABHbBIE HOBOCTU PbIHKA

17 ceHTAbpsa 2007 roaa pelieHnem NpaBneHns KASE yTBep)xaeH HOBbIA BHYTPEHHWIA JOKYMEHT
"MeToguKa pacyeTa MHOGUKaTOPOB (hOHAOBOro pbiHKA" (ganee B 3ToMm pasgene — Metoauka).

MeToauka B YacTu pacyeTa MHONKATOPOB pbiHKa akumi BBoanTca B genctaue ¢ 01 oktsopsa 2007 roga. B
cooTBeTCTBMM C MeToamKon BUp>KEBOW PLIHOK aKLMIN XapakTepusyeTcs ABYMS NHANKATOpaMU;

. MHAEKC pblHKa akunin KASE;
e  KanuTanu3auus pbiHKa akuuW.

WHOEKC PbIHKA AKLIMA KASE

B HacTosiwee Bpems Bupxa paccunTbiBaeT nHaekc KASE_Shares, KOTOpbI OTpaxaeT M3MEHEHWE LEHOBbIX
napamMeTpoB akLUM Npu y4eTe yPOBHA PLIHOYHON Kanutanusauum nx aMnTeHToB. MiHgeke paccunTbiBaeTcs
OAMH pa3 B AeHb MO HaumnyylwnM LEeHOBbIM NapameTpamM CAENOK UM KOTMPOBOK Crpoca,
3aperucTpupoBaHHbIX Ha OTKpbITOM pbiHke KASE. Npu onpeaeneHnn metogukm pacyeta KASE_Shares
NpMHUManacb BO BHUMaHWe HU3Kasi IMKBUOHOCTb BUPXEBOro pbiHKa akumi, a Tarke Hanmdme Ha KASE
WHCTUTYTa MapkeT—MelnKkepcTBa, obecnevmBaroLero Hannune perynspHbIX KOTUPOBOK MO akLUUsaM
oduumanbHOro Cnmcka.

B cBs3n ¢ pocTOM NUKBMAHOCTM pbiHKa akuuin KASE, a Takke B Lensx NoBbllLEHUs penpe3eHTaTuBHOCTH
nHaekca n npuobpeTteHns nm MHCTpymeHToobpasytowen ponu ¢ 01 oktabps 2007 roga KASE HaunHaeT
pacyeT HOBOro UHAEKCa — uHAeKca pbiHka akuni KASE.

OcHoBHble 0Tnn4uMs HoBoro nHaekca oT KASE_Shares coctodAT B cnefyoLlem:

. pacyeT NHAEKCca 6YD,GT OCYyLLECTBJIIATLCA B peXnme pearibHoro BpeMeHu B Te4eHne BCEN TOpFOBOI?I
ceccum no HerocyaapCTtBeHHbIM LLEHHbIM 6ymaraM nocne Kaxanoro naMeHeHund LUeHOBbIX NMapamMeTpoB
aKLMIN, BKITHOYEHHLIX B ﬂpeﬂ,CTaBMTeﬂbCKVIVI CIMNUCOK;

. pac4yeT nHaeKkca 6y/:|,eT npon3BoaAnNTbLCA UCKINIOYNUTENIbHO MO LeHaM PbIHOYHbIX COENOK;

e KONMUYECTBO akLMI, y4aCTBYIOLMX B pacyeTe MHOEKCA, OrPaHNYEHO A0NEN 3TUX akLUUii, HAXOAALWMNXCS B
cBobogHOM obpalleHun Ha BTopu4HoMm peiHke (free float);

e 0N BNUSIHUA KaXKOO0M akuMKU Ha 3Ha4YeHMe MHAEKca orpaHnyeHa NSTHaauaThio MpoLeHTamu;

e  ycTaHoBreHbl TpeboBaHWs K YPOBHIO NMKBUOHOCTU AJ1S1 aKLUIA, BKIOYAEMBIX U/MIN HAXOOSLMNXCS B
NpeacTaBUTENBCKOM CMUCKE NHOEKCE;

e MUHMMarnbHO JOMYCTMMOE KONMUYECTBO aKkLUiA, COCTaBNSIOLMX NPeACTaBUTENbCKUIA CINCOK,
YCTaHOBIEHO Ha YPOBHE CEMMW UHCTPYMEHTOB;

e  BHECEHWE M3MEHEHWI B NPeACTaBUTENLCKUIA CIMCOK MOXET GblTb OCYLLECTBIIEHO HE Gornee YeTbIpex
pa3 B rog — NEPBOro YMcrna BTOPOro Mecsila KaXaoro kaneHaapHoro Keaprana.



KANMUTANU3ALUSA PbIHKA AKLIUA KASE

B HacTosLLee BpeMsa 3TOT NokasaTenb NpeacTaBnseT CYMMY PbIHOYHbLIX KanuTanusaumii IMCTUHIOBbIX
KOMMaHWiA, KOTOPbIe PACCYUTLIBAIOTCS KaK NPON3BeAeHe KONMYecTBa pa3MeLLEeHHbIX (3a BbIYETOM
BbIKYMIIEHHbIX SMUTEHTOM) aKLMIN Ka)KOo0ro Buaa 1 nocriefHein pbIHOYHOW LieHbl COOTBETCTBYIOLLEN aKLUN.

C 01 okta6psa 2007 roga B NOpsiAOK pacdeTa 4aHHOro MHAuKaTtopa 6yayT BHECEHbI Creaylolmne N3MeHeHNs:

L] BKNIOYEHNE akuui NMNCTUHIOBOW KOMMaHMM BCEX BUOOB B I'IpeLI,CTaBI/ITeJ'IbCKVIIZ CMNNCOK ANnda pacyeTa
Kanntann3aumm pbiHKa akummn 6yﬂ,8T Npon3BOONTbLCA CO OHA 3aKITIO4YEeHUA nepBoﬁ prHO‘-IHOﬁ cAenkn no
NPOCTbIM akKUuUAM 3TON KOMMNaHUW;

e pacyeT KanuTanusaumu byaeT OCyLEeCTBNATLCS eXeqHEBHO No paboymm OHSAM Ha OCHOBaHUK
cpeHeB3BeLUEHHbIX PbIHOYHbIX LIEH aKLMiA 3a NOCMeaHIo peaynbTaTUBHY TOProBY CECCUIO Mo
OaHHBbIM aKUUaM.

TekcT MeToamku onybnkoBaH Ha canTe KASE no http://www.kase.kz/geninfo/normbase/indicators_met.pdf.

18 ceHTAbOpa AO "AT®BaHk" (AnmaTbl, ganee B 3Tom 6rioke — baHk) coobwwmno o Tom, 4yto ero CoeeTt
anpekTopoB nopy4yun MpaenexHuio baHka BbIOpaTb HE3aBUCMMOTO OLIEHLLIMKE, UMEIOLLIENO
COOTBETCTBYHLLYIO NTULIEH3MIO B COOTBETCTBUN C AENCTBYIOLLUM 3aKOHoAaTeNbCTBOM Pecnybnuku
KasaxcTaH 1 onbIT paboTbl B AaHHOW cdhepe, 1 3aKMHYnTb AOroBOP Ha NPeACTaBeHNEe 3KCNEPTHOrO
3aKIMHYEHMS:

e 10 BO3MOXHOMY AMana3oHy KoadduLmMeHTa KOHBEPTALMN NMPUBMUIETMPOBAHHBIX akLMin 6aHka
KZ1P35970816 n KZ1P35970618 B npocTble akuuu;

e BbIKYMHOW LieHbl BbllL€yKa3aHHbIX MPUBUErMPOBaHHbLIX akUWii B Clly4ae 0Tkasa akUMOHepoB OT
KOHBEPTUPOBaHMSI.

3aknoyeHne gomkHo 6bITh NpeacTaBrneHo Ha yTeepxaeHne CoBeTOM OMPEKTOPOB He No3aHee 26 ceHTabps
2007 ropa;

18 ceHTAbOpa AO "BaHk TypaHAnem" (Anmartbl) coobwmno KASE o Tom, yto 6aHk nnaHMpyeT 4o KoHua
2007 roga nponssecTtun oTvyxaeHue akumii AO "TemipbaHk" (AnmaTbl). YCroBusa caoenku, CBA3aHHON ¢
OTUYXKAEHMEM YKa3aHHbIX akumi, 0yayT npegoctaBneHbl AO "baHk TypaHAnem" nosgHee.

PbIHOK AKLIUNA

Cekmop nepeuYyHoO20 pbIHKa

B gaHHoMm CeKTope Ha KASE B TeueHune aHanmanpyemoro nepunoga caersok 3akio4eHo He Obino. TOpFM no
pa3melieHnto aKumm He npoBOAUITUCDH.

Cekmop emopuY4YHO20 PbiHKa (Kynau-rnpooaxu)

3a uccnegyembin nepuog Ha KASE B faHHOM cekTope ¢ A0neBbiMU UHCTPYMeHTamu 3aknioveHo 320
caenok Ha cymmy $30 134,4 Tbic. unu 3 661,1 MnH TeHre. Mo cpaBHeHUIO ¢ NpeablayLwmm nepuogom (06 —
12 ceHTA6pS, 299 caenok, $86 081,3 Thic. unu 10 522,8 mMnH TeHre) o6opoT cHuauncs B 2,9 pasa. B
aHanusmpyemom nepuoge Ha KASE 7,2% onepaumin B KONn4yecTBEHHOM BbipaxeHnn n 13,0% B 06beMHOM
66Ny goroBopHbiMU (NpsmMbIMK). B npegbigyiem neprnoge AaHHble nokadatenu coctasmnm 3,3% u 5,5%
COOTBETCTBEHHO.

Bcero B coenkax aHanusmpyemoro nepuoga ¢ akumsmm Ha KASE yyacteoBarno (B ckobkax npuBogsiTcs
conocTtaBuMble Nokaartenu npeabigywero nepuoga) 35 (37) yneHos 6upxun. B caenku 6binm BoBneYveHbl
akuum 35 (31) HaumeHoBaHwui. MNpu atom 26,2% (3,9%) 6pyTTo-060p0Ta phIHKA — 7,8% (7,2%) NO
onepaumam nokynku n 44,5% (0,6%) no onepaumsiMm NPOAAXM — KOHTPONMpPoBanu "neHcnoHWmkn". Yepes
cyeTa geno, 3aperncTpupoBaHHble Ha hmandeckmx nuy, 3a Hegento npowno 31,0% (9,7%) Gupxesoro
OpyTTo-060p0oTa akuun — 35,7% (10,5%) no onepaumam nokynku n 26,3% (9,0%) no onepaunam npogaxm.

B onuckiBaemom nepuoge pocT cpegHeB3BeLleHHbIX AHEBHbIX LeH Ha KASE nokasanu 31% (26%)
HaMMEeHOBaHMIN LONEBbIX UHCTPYMEHTOB, BOBIEYEHHbIX B cAenku, nageHne — 43% (61%), Hen3meHHbIn Kypc
—23% (13%). MNMo3nTnBHOE U3MEHEHNE CPeAHEB3BELLEHHbIX LeH akuuii Ha Hegene Habnwaanoch B
aunanasoHe o1 0,4% (PDES) oo 38,4% (DNBN), HeratusHoe — oT 0,02% (NFBN) no 13,1% (ASFlp n
TSBNp).

KasaxcTaHckuin pbIHOK JOMNEBbIX MHCTPYMEHTOB, BEAOMbIN B JAHHOE BPpeMS B OCHOBHOM HOBOCTSIMU C
MEXAYHAPOAHbIX PbIHKOB KanuTana, He3HaumMTernbHO cHM3nncsa — Ao 2 492 nyHkro. OgHako, y aHanmMTUKOB
UPBWC ecTb Bce ocHoBaHuWsA nonaratb, 4To pocT ungekca KASE_Shares Ha 47 nyHKTOB B cpefy sBnseTcs
HW YeM MHbIM Kak pa3BopoTOM, MO KpanHen Mepe B KpaTKOCPOYHON nepcnektTuse. Kak yxe rosopunocs,
KasaxCTaHCKMe UHBECTOpbI B NocregHee BpeMsi Haxoaunucb B OXXMaaHUM fanbHenwero passutus
CUTyauum Ha MexayHapOAHbIX U, B YACTHOCTU, aMepUKaHCKMX pbiHkax. PegepansHas PesepsHaa Cuctema


http://www.kase.kz/geninfo/normbase/indicators_met.pdf

(PPC) CLUA noHusmna Bo BTOPHMK 6a30BYH0 MPOLIEHTHYIO cTaBky Ha 50 6a3ncHbIx NyHKTOB A0 4,75%.
AmMepuKaHckue n rnobanbHble pbiHKK, AaBHO oxuaaswmne mep PPC no npegoTepalleHnto yrnybneHums
Kpuauca n ctabunusaumm cuTyaumm, HesaMe4nuMTelbHO OTBETUIM NoBbiweHeM. Tak, nigekc S&P500
BbIPOC BO BTOPHWK Ha 2,9% fo 1 519,78 nyHkToB, Dow Jones Industrial Average nogHsancs Ha camyto
6onbyto BenuumHy ¢ 2003 roga — 335,97 nyHkTa, nnm 2,51%, no 13739,39, snoHckun Nikkei Stock
Average Bblpoc Ha 3,4%. IameHeHne MUPOBbIX TEHAEHLUUI, BbI3BAHHOE MOHWKEHNEM CTaBKW,
cnocobCcTBOBANo M PoCcTy PbIHKOB pa3BMBatoLLMXCS CTpaH. B yacTHocTh, roBops o KasaxctaHe, MHOEKC
ATONKZEI otpearvpoBan 5,5%-HbiM NOBbILIEHMEM C HAaYana aHanuanpyemoro nepuoga.

AHanmManpysi KasaxcTaHCKUi pbIHOK bonee getanbHoO, CrnegyeT OTMETUTL BMOJTHE ONpaBAaHHOE MOBbLILLEHVE
ueH akumi n AP ka3axcraHckux 6aHkoB, TOprylowmxcs 3a pybexom. Tak, K npumepy, 19 ceHTa0ps
Bbipocnu LeHbl KKGB (AO "KaskommepubaHk”, +2,0%), HSBK (AO "HapogHbin cbeperatenbHbii 6aHk
KasaxcraHa", +1,6%) n ASBN (AO "AnbsHc BaHk", +11,8%). o BNonHe NOHATHLIM NPUYMHAM aHanMTUKK
VPBUC oxuaatoT, YTO NO3UTUBHBINA HACTPON TPENAEPOB B CKOPOM ByayLleM pacnpoCTpaHUTCS U Ha akuum
OpYyrux kasaxcrtaHckux 6aHkoB. Akumm AO "PasBegka Jobbiya "KasMyHanla3" (RDGZ) Bbipocnv B cpeay Ha
1,85%. B nogTBepxaeHne doyHOaMeHTaNbHOCTU 3TOr0 pocTa, creayeT OTMETUTb BbICOKYHO JIMKBUOHOCTbL MO
BbILLEYNOMSAHYTbIM UHCTPYMEHTaM.

B 6nvxariwem Oyayliem ka3axCTaHCKUA pbIHOK ByaeT n ganblie cneantb 3a pa3sutnem cutyaumm B CLUA
EBpone, nockomnbKy 06 OKOHYaHUM Kpuanca roBOpuTb, BEPOSATHO, eLle paHo. He cMOTpsi Ha NO3NTUBHOE
N3MEHEHMNE KOHBIOHKTYPbI MEXAYHAPOAHbIX JONTOBbIX PbIHKOB (O YeM CBUAETENbCTBYET NMOHWKEHWNE CTaBKU
TpexmecsayHoro gonnaposoro LIBOR Ha 0,35 npoLeHTHbIX MYHKTA), BCE eLle OCTAaeTCA HEACHBIM, Kak
KPM3NC Ha aMEePUKAHCKOM MMOTEYHOM PbIHKE CKa3arics Ha Ka3axcTaHckom 6aHKoBCkoM cekTope. [oaTomy
dyHOameHTanbHble AaHHble 6aHkoB 3a Il kBapTan no-npexHemy 6yaoyT MMEeTb OYEHb BaXKHOE 3HAYEHWe AN
pblHka akumn KASE.

Bonee geTtanbHas HopMaums o pesynbTatax Topros akuusimu Ha KASE npusogutcs B Tabnuue.

Pe3ynbTaTtbl ToproB akuusimu Ha KASE (Bkntouyas CTIM POLA) 13 — 19 ceHTA6psA
(TONbKO NO AaHHbLIM CAENOK, 3aKMYeHHbIX Ha BTOPUYHOM pbiHke KASE MeTogaMu oTKpbITbIX TOProB)

Kog LleHa, TeHre 3a akuuio: O6bem Yucno Jlyywme 3a
aKumm 1o Nocr. cAernke: 3anocn. 365 gHeit:  caenok B coe- nepuoa:
Ha KASE MMUH. Makc. LeHa TpeHa,% MMH. Mmakc. Tbic. USD NOK cnpoc npean.
ALKZ 1728,00 2000,00 2 000,00 0 1400,00 3500,01 379 2 2000,00 1728,00
ASBN 42000,00 42000,00 42000,00 +12,00 11100,00 69 000,00 35 1 42000,00 42 000,00
ASFI 10500,00 11000,00 10500,00 0 8100,00 14 000,00 59,0 3 11000,00 10500,00
ASFlp 10 000,00 10000,00 10000,00  -13,04 4001,00 11500,00 10,8 1 10000,00 10 000,00
aTEBNp 2 600,00 2 600,00 2600,00  +30,00 1500,00 2 600,00 9006,1 1 2600,00 2600,00
ATFB 9500,00 9500,00 9500,00 +3,26 7000,00 14 000,00 8,1 2 9500,00 9499,00
ATFBp8 4 050,00 4125,00 4100,00 +3,00 1500,00 8999,00 1335,8 8 412500 4050,00
BTAS 124 000,00 128 000,00 125000,00 -1,65  90000,00 157 275,00 3857,6 36 128000,00 124 000,00
CCBN 1400,00 1 680,00 1555,00 +2,17 510,02 2 050,00 7477 30 1680,00 1310,00
CHFM 1 000,50 1000,50 1000,50  +11,17 600,00 1500,75 26,9 1 1000,50 1000,50
CSBN 6 087,00 6 100,00 610000 -1528 3383,00 8000,00 79,2 3 6 100,00 6087,00
CSBNp 2500,00 2500,00 2500,00 0 700,01 3505,00 27,0 1 2500,00 2500,00
DNBN 3899,98 3899,99 3899,99  +38,42 1 400,00 6 727,50 70,8 2 3899,99 2817550
EXBNp 1900,00 2200,00 2200,00 +13,99 1100,00 2 200,00 113,2 10 2200,00 1900,00
HSBK 595,01 620,00 601,01 -6,09 260,01 781,00 140,1 11 620,00 595,01
HSBKp1 292,00 300,00 295,00 -5,29 180,00 345,00 22,0 9 300,00 292,00
KIBN 350,00 350,00 350,00 0 150,00 1 150,00 12,6 1 355,00 350,00
KKGB 805,00 949,00 900,00 +0,56 805,00 1 550,00 11215 67 949,00 805,00
KKGBp 290,00 344,00 310,00 -3,13 190,00 499,00 310,5 23 344,00 290,00
KzIS 65000,00 65000,00 65000,00 26 000,01  75000,00 26,7 1 65000,00 65000,00
KZTCp 3000,00 3000,00 3000,00 -6,25 1044,00 8 750,00 25,3 1 3000,00 3000,00
KZTK 42 150,00  45600,00  45600,00 +3,64 28000,00 55000,00 11185 8  45600,00 42 150,00
KZTKp 16501,00 16501,00 16501,00 0 8950,00 27 100,00 339 1 16501,00 16501,00
NFBN 5290,00 5290,00 5290,00 -0,02 1739,60 7622,50 23,1 1 5500,00 5290,00
NRBN 28631,00 28631,00 2863100 +10,12 26000,00 62 250,00 1231 1 2863100 28631,00
ORDB 4.000,00 4150,00 4.000,00 0 2807,17 4600,00 32037 12 4150,00 4000,00
ORDBp 2100,00 2197,20 2100,00 0 2095,00 2415,00 887,4 2 2197,20  2100,00
PDES 1 040,00 1040,00 1 040,00 +0,43 843,03 1100,00 164,2 1 1040,00 1040,00
RDGZ 15200,00 15800,00 15500,00 +0,65 11260,00 18399,99 26289 35 15900,00 15200,00
TEBN 7 600,00 7 600,00 7 600,00 0 3 550,00 9 000,00 12,3 4 7600,00 7600,00
TEBNp 2 400,00 2500,00 2500,00 +4,17 1 080,00 3300,00 607,5 8 2500,00 2400,00
TSBN 3600,00 3600,00 3600,00 -2,70 1510,00 4 550,00 59,2 3 3700,00 3600,00
TSBNp 2100,00 2100,00 2100,00  -13,04 1300,00 2 415,00 27,6 1 2100,00 2100,00
UTMK 27000,00 27000,00 27 000,00 0 25000,00 28750,00 27,0 1 27000,00 27000,00
ZERD 3,50 4,00 3,85 -2,53 1,10 4,50 255,1 5 4,00 3,50
35 26 213,9 297

MpumeyaHua k Tabnuue: TpeHabl NPUBOAATCA B NPOLIEHTaX OTHOCUTENbHO NocneaHen caenku npeabiaylwiero 30-TnaHeBHOro
nepuopa (12 aerycra — 12 ceHtabpsa 2007 roaa). Ecnu caenok B 3Tom nepuoge He 6bino, TpeHa He paccunTbiBaeTcst. [MonHbIn
CMUCOK KOOB 3MUTEHTOB NpuBoauTcs no http://www.kase.kz/instruments/nzb_code.htm


http://www.kase.kz/instruments/nzb_code.htm

PbIHOK KOPMOPATUBHbIX OBJIUIrALUA

Hoeocmu pbiHka kopriopamueHbix o6uzayud

C 13 ceHTAGPA MexayHapoaHbie o6nuraunmn XS0298931287 (HSBKe3, $700,0 mnH; 03.05.07 —
03.05.17, nonyrogosown KyrnoH 7,25% rogossix, 30/360) HSBK (Europe) B.V. (PoTTtepaam), BbinyLLeHHbIE
nog 100%-Hyto rapanTuto AO "HapopgHsbii coeperatenbHbii 6aHk KasaxctaHa" (Anmarthbl), npusHaHbl
BKIOYEHHbIMU B opuumanbHbii cnucok KASE kateropum "A" B COOTBETCTBMM C YNPOLLEHHOW
npoLenypown NUCTUHra, KoTopas yctaHoBneHa ctatbent 19-1 JNluctnHroeix npaeun. O6 OTKpbITUM TOProB
HasBaHHbIMK obnuraumsimm Ha KASE 6yaeTt o6baBNeHO AOMONHUTENBHO.

C 17 ceHTAGPSA B npeacTaBUTENIbCKUIM CNUCOK Ans pacyeTa nHaekcoB KASE_BC, KASE_BP u
KASE_BY Bkno4YeHbl UHAEKCUPOBaHHbIE MO YPOBHIO AeBalibBaLuu TeHre Kk gonnapy CLUA
obnurauun KZPC2Y02C538 (odmumanbHbin cnncok KASE kateropum "A", ASFIb14, 100 Tenre, 14,0 mnpg
TeHre; 13.09.07 — 13.09.09; nnaeatowmn nonyrogoson kynoH, 30/360) AO "ActaHa-®PuHaHc" (AcTaHa).
Mocne npuHsToro pewennsa n3 201 kopnopaTUBHOM 06nMraLmm, BKIOYEHHOW B HACTOSILLIEE BPEMS B
oduumanbHbeii cnvcok KASE kaTeropum "A", B TpeacTaBUTENBCKOM CMUCKE OJ1S pacyeTa yKa3aHHbIX
NMHOEKCOB HaxoasaTest 173 Gymarn.

C 17 ceHTAOPSA B cekTope BTOPUYHOIO pbiHka KASE oTKpbITbl TOprn obnuraumamm KZ2C0Y03C692
(KIBNb3, 1 000 TeHre; 6,1 mnpg TeHre; 14.08.07 - 14.08.10; nonyrogosow kynoH 10,00% rogoebix, 30/360)
AO "KasuHBecTt6aHK" (Anmarthbl). O693aHHOCTM MapkeT-Menkepa no Ha3BaHHbIM obnurauuam Ha KASE
oyaet ncnonHsatb AO "CeHtpac Cekbtoputns" (Anmatbl) C MUHUMAIbHBIM 06 beMOM 06SA3aTenbLHOM
KOTMpOBKM B pa3mepe 2 200 obnuraumin. [laHHble obnurauumn BkIoYeHbl B opmumanbHbii cnncok KASE
kateropumn "A" ¢ 24 asrycta 2007 roga.

Cekmop nepeu4yHoO20 pbIHKa

B naHHom cektope Ha KASE B TeueHne aHannampyemoro nepuofa CAernok 3aknoyeHo He bbino. Topru no
pa3MeLLLeHMIO KopropaTMBHbLIX obnuraunn He NPOBOANINCD.

Cekmop emopuYHO20 pbIHKa (Kynnu-npodaxu)

Bcero 3a nccnegyemoin Nnepuoa B CEKTOPE KyMin-npogaxu KoprnopaTuBHbix obnuraumin Ha KASE
3aknoyeHo 68 caenok Ha cymmy $235 010,0 Thic. unu 28 598,2 mnH TeHre. Mo cpaBHEHMIO ¢ NpeablayLLMM
nepuogom (06 — 12 ceHTAbps, 62 caenkn, $44 188,7 Toic. unn 5 399,6 MnH TeHre) 06GOPOT CekTopa BbIPOC B
5,3 pasa. B aHanunsmpyemom nepuoge Ha KASE 1,5% onepauun B konnyectBeHHOM BbipaxkeHun 1 0,1% B
00beMHOM Bbinv AOroBopHbIMK (NpsSMbIMK). B npeabigywiemM nepunoge npsiMmbix COEOK 3aKMYeHo He
ObIs10.

B coenkax aHanuanpyemoro nepuoga (B ckobkax NpUBOAATCS CONOCTaBUMbIE MOKa3aTenu npeabiayLlen
Hegenu) ydacteoBano 15 (18) uneHos KASE no obnurauusam 35 (32) HammeHoBaHui. [Mpu atom 9,9%
(4,0%) BpyTTO-060pPOTa NPOLUSIO MO CcHETaM CyOBHLEKTOB NEHCMOHHOIO pbiHKa (9,8% no onepaumsam NOKynKu 1
9,9% no onepauusam npodaxu). Yepes cueta geno, 3aperncTpMpoBaHHble Ha (PU3NYECKMX MWL, 3a Hegento
npowno 0,2% (7,5%) GupxxeBoro 6pyTTo-060p0OTa KOpNopaTMBHbIX obnuraumn — 0,24% (6,9%) no
onepaumsam nokynku n 0,17% (8,0%) no onepauunsim npogaxw.

Mo utoram neproga pocToM CpeaHEB3BELLEHHON YNCTOW LIEHbI HA OTKPBITOM PbIHKE XapaKTepusoBanucb
obnvraumm 11 HaumeHoBaHui, nageHnem — 20, HEM3MEHHOMW LieHa oKkasanach y YyeTbipex bymar.
MepenpogaHHbiMn cmoTpenmcb ASBND3, Toraa kak nepekynneHHowm He Bbirnagena Hu ogHa Oymara.
[oxoaHOCTb K NoralieHunto Ansi NoKynaTens no 3akmYeHHbIM caenkam cHuaunace Ha Hegene y 10
obnvraumi, Belpocna y 25.

Bbonee geTtanbHble pe3ynbTaThl TOProB KOpnopaTuBHbIMK obnuraumnsimm Ha KASE npuBogatca B Tabnvue.

Pe3ynbTaTtbl TOpros o6nuraumsamm Ha KASE (Bkntouyasi CTI POLIA) 13 — 19 ceHTAGpSA (Tonbko
no AaHHbLIM CAENOoK, 3aKnYeHHbIX Ha BTOPMYHOM pbiHke KASE MeTogamu oTKpbITLIX TOProB)

Kog [oXogHOCTb K noraweHuto ans nokynarens, % rogoBbIx: 06bem Nyywwme 3a
obnuraumm no nocn. caenke: 3a nocn. 365 gH.: caoenok, Yucno nepuoa:
Ha KASE MWH. MaKC. [OX-CTb TpeHg, % MMWH. Makc. Tbic. USD cpgenok cnpoc npean.
aASFIb14 7,50 7,50 7,50 7,50 7,50 49 307,8 4 750 7,50
ASAVh2 10,50 10,50 10,50 +1,50 9,00 10,50 48,6 1 1050 10,50
ASBNb3 10,60 10,60 10,60 +1,99 8,03 11,80 18,3 1 860 10,60
ASFIb4 948 11,28 11,16 +1,68 9,48 11,30 776,7 4 948 11,28
ATFBb3 8,95 8,95 8,95 +0,31 6,10 8,95 386,6 3 89% 8,95
ATFBb5 9,95 9,97 9,97 +0,02 7,75 10,01 45242 2 995 9,97
ATFBb6 8,70 8,70 8,70 +0,20 8,49 9,00 1545 1 870 8,70

lpodomxeHue mabnuypi Ha cmpaHuye 5



lMpodomkeHue mabnuusl

Pe3ynbTaTtbl Topros o6nuraumsamm Ha KASE (Bkntouyas CTI POLA) 13 — 19 ceHTAGpSA (Tonbko
Mo AaHHbIM CAENOoK, 3aKN4YeHHbIX HA BTOPUYHOM pbiHke KASE meTogamMu OoTKpbITbIX TOProB)

Kog [oXoAHOCTb K noraieHunio Ans nokynarens, % rogoBbIxX: 06bem TNyywwme 3a
obnuraumm N0 NOC/I. CAENKe: 3a nocn. 365 gH.: caenok, Yucno nepuoa:
Ha KASE MWH. MaKC. [OX-CTb TpeHg, % MUH. MakKc. Tbic. USD cgenok cnpoc npean.
BTAIb3 11,17 11,17 11,17 -1,83 8,45 13,00 14270 1 11,17 11,17
BTAIb6 10,00 10,00 10,00 0 10,00 10,00 4038 1 10,00 10,00
BTASh3 10,90 10,90 10,90 8,00 10,91 132,3 1 10,90 10,90
BTASh4 11,00 11,00 11,00 0 7,00 11,10 28,7 2 11,00 11,00
BTASh7 7,00 7,00 7,00 0 7,00 8,60 155 527,2 12 7,00 7,60
CCBNb12 8,61 8,61 8,61 7,00 8,61 42414 1 861 8,61
CCBNb3 9,29 9,29 9,29 +0,72 8,50 9,29 119,3 1 929 9,29
CCBNb6 9,05 9,05 9,05 +0,05 9,00 9,05 986,6 1 905 9,05
CSBNb2 9,48 9,67 9,67 +0,19 9,48 9,70 631,3 3 948 9,67
CSBNb3 9,30 9,30 9,30 9,30 9,30 21175 1 930 9,30
HSBKb3 8,95 8,95 8,95 +0,15 6,92 8,95 4856,2 2 880 8,95
ISKEb1 13,00 13,00 13,00 12,00 13,20 296,2 1 1300 13,00
KASTh2 10,10 10,10 10,10 0 8,40 10,70 174,0 2 10,10 10,20
KDTSh1 11,00 11,00 11,00 9,50 11,00 0,8 1 11,00 11,00
KKAGh2 9,30 9,30 9,30 0 9,30 9,60 509,9 3930 9,30
KKGBb4 9,00 9,00 9,00 6,00 9,00 17,6 1 900 9,00
KZNHb2 11,50 11,50 11,50 0 9,85 13,50 14,5 1 1150 11,50
KZTCh1 1271 1271 12,71 8,20 13,50 160,6 1 12,00 1271
NRBNb4 14,43 1443 14,43 +1,33 8,20 15,00 116,5 1 1443 1443
RGBRb3 9,00 9,00 9,00 8,10 9,00 722,0 3 9,00 9,00
TEBNb3 9,00 9,00 9,00 9,00 9,00 25726 1 9,00 9,00
TSBNb2 11,00 11,00 11,00 10,00 11,00 14,6 1 11,00 11,00
TSBNb3 10,00 10,00 10,00 9,00 12,00 16,7 1 10,00 10,00
TSBNb4 9,50 9,50 9,50 -0,50 8,50 10,20 24,9 1 950 9,50
TSBNb6 10,00 10,00 10,00 8,00 10,20 796,5 1 10,00 10,00
TSNAb1 10,70 11,00 11,00 0 10,70 11,20 37127 3 10,70 11,00
TXBNb3 7,00 9,00 9,00 7,00 10,54 16,7 2 7,00 9,00
VITAbS 10,00 10,00 10,00 -0,60 9,12 11,40 18,2 1 10,00 10,00
35 234 872,9 67

MpumeyaHus k Tabnuue: TpeHabl NPUBOAATCSA B MPOLEHTHbIX MyHKTax (1 nn = 100 6a3MCHbIX MyHKTOB)
OTHOCUTENbBHO NocneaHen caenku npeapigywero 30-TnaHeBHOro nepuoga (12 asrycra — 12 ceHtsbpsi 2007
roaa). Ecnu caenok B aToM neproe He 6bino, TpeHa He paccunTbiBaeTcs. MonHbIA CNMCOK KOAO0B SMUTEHTOB
npueoauTcs no http://www.kase.kz/instruments/nzb_code.htm

PbIHOK FrOCYAAPCTBEHHbIX LUEHHbIX BYMAT (I'LiB)

Cekmop nepeu4yHoO20 pbIHKa

19 ceHTAOPSA B TOproeon cucteme KASE cocTosncs aykUmMoOH No pasmeLLeHNI0 rocyAapCTBEHHbIX
KpaTKOCPO4HbIX KadHa4venckmx 06s3atenscTe MnHmuctepcTea pmHaHcoB Pecnybnukm KasaxctaH MEKKAM-
3 303-ro Bbinycka (KZK1KM033039, MKMO003_0303; 100 TeHre, 19.09.07 - 19.12.07, actual/actual). Ha
cneumanmanpoBaHHbIX Toprax MuHduH no cxeme pacyetoB T+0 nnaHMpoBan pa3mMecTuTb obnvrauum Ha
cymmy 10 000,0 MnH TeHre B HOMWHaNbLHOM BblpaXeHuu gonra. B Toprax npuHanu ydactne 2 nepBUYHbIX
aunepa, nogaswme 11 3aaBok (10 NMMUTUPOBaHHBLIX U 1 pbIHOYHYO) Ha cymMy 959 392 996,00 TeHre (9,6%
OT NpepgnoxeHHoro oobema obnurauuin). LieHa B 3asBkax BapbupoBana ot 95,9340% (17,00% rogoBbix) oo
96,8607% (13,00% ronoBbIx), cOCTaBUB B CpeHEB3BELLEHHOM BblpaxeHuun 96,1321% (16,14% rogosbix). B
obbeme cnpoca 88,0% KOHTPONMPOBAaroch 3asiBkaMn 0AHOro M3 NeHCUoHHbIX dhoHaoB KasaxctaHa, 12,0% —
3asBKOV OpOKepPCKO-AMepcKon opraHnaaumm. Iayuns napameTpsl cnpoca, MMHUCTEPCTBO (OMHAHCOB
NpU3Hano aykLMOH HECOCTOSBLLMMCS "B CBSA3U C HEYAOBNETBOPUTENBLHO CIIOXMBLLENCS LIEHOM NO
nogaHHbIM 3asiBKam".

Cekmop emopuYyHO20 pbIHKa (Kynnu-npoodaxu)

3a nccneagyembli nepuog CyMMapHbin o6bem 23-x 3akntodeHHbIx Ha KASE caenok He npesbicun 35 126,8
mnH TeHre ($288,8 mnH). B npeabiaywem neproge (06 - 12 ceHTabps) Gupxesort o6opoT goctur 780,3 MIH
TeHre unu $6,3 mnH npu 5 caenkax. Jonsa 6upxesoro o6opoTa B 06LeM 06bemMe KazaxCTaHCKOro
BTOPMYHOrO pbiHKa LB no conoctaBMmbIM onepaumsam Kynnm-npoaaxu B aHann3mpyeMmom nepuoge
coctaBuna 87,5%. Ha npegluectBytowen Hegene oHa posHsanach 37,8%.

Bbonee getanbHble gaHHble o Toprax 'LUB Ha KASE npuBogsatcsa B Tabnumue.


http://www.kase.kz/instruments/nzb_code.htm

MapameTpbl GUpkeBbIX CAeNOoK Kynnu-npoaaxu kasaxcrtaHckux F'UB 13 — 19 ceHTAGpA

Cpok go [doxoaHoCTb K norawieHu1to Ans nokynarens, % rog. 06bem,

noratueHums, MUWHU- Makcu- no nocnea- cpenHe- MITH TeHre no Yucno
AHen ManbHas MarnbHas Heun caenke B3BeLUeHHasi AUCKOHTY cAenok
OunckoHTHble (KZT): HoTbl HaunoHanbHoro BaHka 98,4% (61,5%) o6opoTa cekTopa Kynnu-npogaxu
MeHee 8 9,00 9,00 9,00 9,00 (-) 34 545,2 19
92 - 181 8,94 8,94 8,94 8,94 (-) 0,8 1
WNtoro 34 546,0 (479,9) 20 (2)
KynoHHble (KZT): MEOKAM-36, 48,72 38,5% (0,7%) o6opoTa cekTOopa Kynnu-npogaxu
meHee 730 3,58 3,58 3,58 3,58 (-) 8,3 1
731 - 1095 6,28 6,28 6,28 6,28 (-) 572,5 2
Wtoro 580,8 (300,4) 3 (3)
BCEIO 35 126,8 (780,3) 23 (5)

MoarotoBneHo MHopMaLMOHHbIM areHTCTBOM PMHAHCOBLIX pbiHKoB "MPBUC™
KasaxctaH, Anmartbl, AiiTeke bu, 67; info@kase.kz; Ten. (8 727) 272 01 17, 237 53 05; chakc (8 727) 272 06 70

Azenmcemeo IPBUC nipedynpexdaem, ymo npusedeHHbIl 8bllue Mamepuarl He f8/51emcs npedrnoxeHuem unu pekomeHdavyuel
npodasamep unu noKyrname Kakue-nubo chuHaHcosble uHcmpymeHmsl Ha KASE. E2o ucrionb3ogaHue nobbiMu nuuyamu rpu puHsmuu
UHBECMUUUOHHBIX peweHuli He sriedem 3a cobol kakol-nubo omeemcmeeHHocmu azeHmcemea IPBUC 3a 803MOXHbIe nomepu usu
ybbImKu, seuswuecsi criedcmeaueM makux UH8ECMUUUOHHbIX peleHul.
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