KasakcTaH Kop 6upxachl
KaszaxcTaHckasa poHOoBas b1prKa
Kazakhstan Stock Exchange

TunoBas
npe3eHTauums

Ha 01 Hos6pss 2022 roga



O KASE
KASE

AO "KaszaxctaHckas ¢oHpoBas 6upixa’
47,0% - HBPK
13,1 %— MOEX
38,8% - dMHaHCOBbIE OpraHM3aLum

® HaumoHanbHbIM BaHK

9%
6%

= MOEX
m bpokepbl 48
= BaHKu aKumnoHepoB

Ha 01.11.22
PO3HUWYHbIE UHBECTOPI /

%
Apyrue

UcTtoyHuk: KASE

KASE

KASE 6bina ocHoBaHa 17 HOA6PS
1993 ropa noa HavMeHoOBaHWMEM
"KazaxcKkasd mexxbaHKOBCKas
BA/IIOTHAsA 6MPXKa" ABa AHSA CryCTs
Nocne BBeAEHMS HaLLMOHaIbHOW
Ba/ItOThI Ka3axcTaHa — TeHre

KASE — KOoMmmepueckas opraHmsaums,
bGYHKUMOHMPYOLWas

B OpraHm3aumoOHHO-MPaBOBOM
bopme aKLMOHEPHOIO OBLLECTBA



Axuuvm m kanutan KASE

Ha 01 oktabpsg 2022 roaa:

COOCTBEHHbIN KannTa
OMnnavYeHHbIN YCTaBHbIM KarnTan
KOIMYECTBO OOBABNEHHbBIX aKLMM
KOJIMYECTBO Pa3MeLLEHHbIX aKLI
6a/laHCOBas CTOMMOCTb aKLMK

24 648,4 mnH KZT
4 065,6 mnH KZT
5000 000
1075231

22 923,8 KZT

KASE



NMoka3zaTenu poxoaHoctu KASE KASE

AKTWUBbI,
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Unenbl KASE

m PoHpoBas
m BantoTHas
HepunBaTtuebl
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22
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3
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BCEro y4aCTHMUKOB PbIHKa

6aHK BTOPOro ypoBHs (13 21)
pe3ugeHTbl PK

6POKEPCKUX KOMMaHUM (13 22)
pe3uageHTbl PK

JTOKaJibHbIX Y4aCTHUKOB

MHOCTpPAaHHbIX Y4aCTHUKa

(OO0 "MIBA MapTtHepc', OO0 UK "®puaom OuHaHC",

AO "PavigpparizeH6aHK",)

M®O (MexrocynapcTeHHbIV 6aHK,
EBpa3niickumii 6aHK pa3BuTuns)

YYaCTHWUKOB, NPEeAOCTaBNSAIOLLNX
ycnyru npamoro goctyna (DMA)

UctouHuk: HBEPK, KASE

KASE
HoBbie uneHbl KASE:
2022
o AO "VIHBeCcTMUMOHHad koMnaHwma Standard” /
doHAOBas

o AO "[lovepHsasd opraHmsaums HapoaHoro
baHka KasaxcTaHa "Halyk Finance" / BanoTHas

o AO "EBpolleHTpAcTaHa" / dpoHOoBas U
NlepuBaTVIBbI

o AO "UD Capital" / doHaoBasa 1 neprBaTmBsl

o AO "NGDEM Finance" /nepvBaTuBbl

2021
o AQO "Tengri Partners Investment Banking /
Ba/IKOTHas
o AQ "PanddamzeHbanK’/ BanoTHas

o AQ "First Heartland Securities” / nepvBaTyiBbl
o AO "AJTIbDA-BAHK" / BanioTHas

2020
o AO "ForteFinace" / doHaoBas
N NepUBaTUBSI
o AO "Mcnamckmi 6aHK "3amaH-baHk” /
BaNlOTHas



PbiHOK KASE

[ToKasaTenn 6UPXEBOro PbiHKa 3a A4eCATb Mmecaues 2022 roaa

CeKTop 6UPXKEBOIO PbIHKA

PbIHOK LleHHbIX 6ymar
Axumm
KASE Global
KopnopaTtmeHble nonrosblie LIb
rub
O6nuraumm MOO

LIB MHBECTUUMOHHbLIX GOHAOB

Mpon3BOOHbIE LleHHbIe ByMari
PbIHOK MHOCTpaHHbIX BaNtoT
PbiHOK aeHer

Onepaumnw peno

Onepaunn BaftoTHOro CBOMNa
JHepuBaTumBel

NToro

Ob6bem,
mnpa KZT

6 890,3
97,2

22,9
1733,5
4908,5
105,3

6.8

16,2

17 229,5
190 156,4
166 944,9
232215

214 276,2

O6bEM
mnH USD

14 963,4
210,6
511
37674
10 654,5
229,6
15,0

35,3
37178.,8
416 849,9
366 121,9
50728,0

468 992,2

CpelnHeaHeBHOE

KONMM4eCTBO
CAeNnokK

1628
1371
108
71

14

61

337
931
909

21

2 896

CpeaHeaHEBHOMN
O6bEM CHIENOK,

MAH KZT

34 110,8
4814
113,4

85816

24 299,6

5211

33,8

80,0
85294,5
941 368,2
826 459,7
114 908,5

10607735

KASE

KASE

CpelHnin o6beM
OJIHOW CLIENKMN,

MnH KZT

20,9
0.4

11
121,3
17778
342,9
0,6
24,7
2529
1011,5
908,1
5409,3

366,3



O6BbeM U CTPYKTYpa pbIHKA

2021

mnpa KZT
>40 429 2020
269 238 .
PbiHOK 204 97 2019 -62%
MHOCTpaHHle ﬂepMBaTMBbl 2018 X2
BaJIlOT 2017 2018 2019 2020 2021 10M 2017 +7.7%
2022

PbIHOK KOpnopaTUBHbIX 06/Uraumii
IlnHamuka o6bemMa TOpros no 2021 e

KZT
cekTopaMm, TpnH KZT M7pA o -
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PbIHOK aKLUUM

O6bvem cpenok, mapa KZT

m P/l KasMyHaiilas (Bbikyn)
B BTOPWYHBIN PBIHOK

0.5
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Kanutanusauus pbiHka akuumn, TpaH KZT
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UcTouyHmnk: KASE
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10M 2022
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KASE

HoBble nUCTUHIMMN

B OMUTEHTHI L Boinyckm & JINCTUHMN
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OcHoBHble NokKa3aTenu 3a 10M 2022 roaa

1371

cpenHe-
NHEeBHOE
KOJ1-BO
CoeNoK

481,4

MNH KZT
cpenHe-
IHEBHOWN
obbeMm

37 576

AKTUBHbIM
cyeT*

+16,9% -50,5% -21,7%
K 10M 2021 rona K 10M 2021 rona

*c YYyeToM nHANBUAYaIbHbIX CHETOB 1 YHUKAaJIbHbIX KOAOB Mo OMHM6yC cyeTam

K 10M 2021 rona



OTtpacneBas CTPyKTypa CNMCKOB aKLMA KASE

Jlona ot Kanutanusauuu, %

100%
B DOHepreTrka 41,4
m OuHaHCh| 36.1

80%
[MpenocTaBneHne TeNeKOMMYHKKaLMOHHbBIX 2.8

yCnyr

60% m MaTepuansl 15,7
B [1pOMbILLINEHHOCTb 3.0
40% MoTpebuTensckie TOBapbl MAaCCOBOMO CMPOCa 0,9
u [TpenocTaBneHme KOMMYHanbHbIX YCyT <01

B /IHOOPMALIMOHHbIE TEXHONOT M

B 31paBoOOXpaHeHmne

D ——————————————— e —

0%
2010 2012 2014 2016 2018 2020 2022 MW HeOCHOBHbIE MOTPEOUTENBCKME TOBAPSI -

lMpumeyaHne: 8 ka4eCTBe KnaccupukaTopa mcnonedyercs "Global Industry Classification Standard (GICS)®"
UctouHnk: KASE



PbIHOK aKLMIA: MHBECTOPCKas 6a3a KASE

Jonn oCHOBHbIX KaTeropuin MHBECTOPOB Ha Jons Hepe3naeHTOB B 6pyTTO-060pOTE*, %
BTOPUYHOM pblHKe 3a 10M 2022 ropa*

20.3
0.04%

2017 2018 2019 2020 2021 10M
2022

JdVWHaMMNKa aKTUBHbIX PO3HUYHbIX UHBECTOPOB
Ha pbIHKe akKuun**

B baHKY

bpokepbl-amnnepsl
B /[lp. MHCTUTYLIMOHANbHBIE MHBECTOPD
B Ousmyeckme nrua

I_Ipoqme ropnaonyeckme nnia

* -
or O6LL1€'/‘O 6'OyTTO Oé0,00Ta TO'O/_OB aKumamm 663 yqua prnglX AHB. GEB. Map. anp. Man. MIOH. MION. aBr. CeH. OKT. HOS. AeK. AHB. GEB. Map. anp. Maw. MIOH. MION. aBr. CEH. OKT.
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MCTqu”K'- KASE *x C y4eToM UHAnBKMAYaJlIbHbIX CHETOB U YHVKAJ/IbHbIX KOAOB MO OMHM6yC cyeTam 1 0



NuHamuka npexca KASE

MUHpekc KASE B 2017 — 10M 2022

2162,69
2017
+59% 3 675,28
2021
+37,4%

9
D :
: -‘V,/v 2363,79
100% 2019
+2,6%
3 132,87
10M
2022
-14,8%

UcTouHuk: KASE, Bloomberg
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JAIMHaMukKa cocTaBASIOLLUX
Mupnekca KASE

01.01.22

01.02.22

01.03.22

01.04.22
01.05.22
01.06.22
01.07.22
01.08.22
01.09.22
01.10.22

01.11.22

KASE

CCBN +55,8%

-5,6%
-12.3%

NHpekc o
KASE 14,8%
-15,5%
-22,1%

KCEL

HSBK
KZTO

KSPI

-36,8%
-37.4%

-41,4%
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KASE Global

O61bem cpenok, mnpp KZT
103

5.7

2.5
15 18 19 16
Hosbpb AHBapb MapT Mam ionb CeHTa6pb

2021 2022

[.onn OCHOBHbIX KaTeropuit UHBECTOPOB
3a 10M 2022 ropa*

Bpokepsbl-annepsl

37.9%
Hpowle topnanvyeckme nmua
45,8
mnpa KZT
m [Ipyrue nHCTUTYLMOHaNbHBIE
24.4% MHBECTOPbI

m Ousnmuyeckue nnua

* OT 06LLUero 6pyTTO-060p0Ta TOProB B cekTope KASE Global 6e3 yueTa

KPYIHbBIX CAENOK
UcTouyHmnk: KASE

KASE

Ton-5 Han6onee nonyngapHbIX aKLUMN
cekTtopa KASE Global no ntoram 10M 2022 ropa

H O6beM COENOK, MJIH TEHre KonunyecTtBo coenok
2596 2593.6
1982
1593 1554
1393.8
307.7 374.0
F_KZ INTC_KZ AAPL_KZ BAC_KZ T_KZ
=~ =
S —

. > s

OcHoBHble Nnoka3aTtenu 3a 10M 2022 ropa

108

cpenHe-
IHEBHOE
KON

CLeNnoK

113,4
S

oobeM
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PbIHOK KOPrOpaTUBHbIX O6Mraumvn KASE

O6bem caenok, mipa KZT HoBble NIUCTUHIM
u [NporpaMmma GUHAHCOBOM MOANERKKM BAHKOBCKOrO CEKTOPA
L [1epBUYHbIN PLIHOK B DMUTEHTHI u Boinycku & JlnctnHmm
B BTOpUYHBIV PBIHOK 343
33.7 318
262 247 256 281
DB/
9.4 43.7
45 >
71 73 808> 83
g |||I| i
2017 2018 2019 2020 2021  10M 2022 2017 2018 2019 2020 2021 10M 2022
O61beM KopnopaTUBHOTIO A0Jra B obpalleHun, OcHoBHble noka3aTtenu 3a 10M 2022 roaa
TpnH KZT
15,0

8,6 /1

2 444

mnpa KZT cpepHe-

aKTUBHbIX cpeaHe- JNIHEBHOE
CYeTOB NHEBHOMN KOJ-BO
ob6beM CAEJIOK

+52,3% +13,1% x2,2
K 10M 2021 rona K 10M 2021 rona K 10M 2021 rona
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UcTouyHmnk: KASE 13



OTpac/ieBasi CTPYKTYPa CIIUCKOB OG/IMraLMid K4Sk

100%
Jons ot kanutanusaumm, %

90%
W DHepreTuka 29,0

80%
B OUHaHCH| 57,3

70%
[MpenocTaBneHmne TenekOMMYHUKALMOHHbIX YCIyT 0,7
60% B MaTepuansl 0,6
50% [TPOMBILLNEHHOCTb 11,7
40% m [ToTpebuTensCckre ToBapbl MaCCOBOro CNpPOCa 0.4
m [1pefocTaBneHEe KOMMYHalbHbIX YCIYT 01

30% '

B /IHOOPMaLIMOHHbIE TEXHONOT _

20%

B 3 paBOOXPaHeHMe

10%
B HeOCHOBHbIE I_IOTpe6l/1Te)'|bCKl/1€ TOBapbl 02

0%

B HeABMXMMOCTb
2014 2015 2016 2017 2018 2019 2020 2021 2022 <0,1

B kauecTse knacchomrkaTopa ncnonbsyetcs "Global Industry Classification Standard (GICS)®"

VicToyHuk: KASE 14



MHBecTOpCKas 6a3a pbIHKa KOPIIOPaTUBHbBIX KASE

obnvraumm

Jlonn OCHOBHbIX KAaTeropui UHBECTOPOB Ha
BTOPUYHOM pblHKe 3a 10M 2022 ropna*

71.3%

B baHK/

bpokepbl-annepsl
m /[lp. MHCTUTYUMOHaNbHBIE MHBECTOPSI
B Qusmyeckme nvLa

[Tpoyme prandeckmne nmua

*  OT 06LUero 6pyTTO-060p0Ta TOProB KOPNOPaTUBHbIMM
O6MraUMaIMI Ha BTOPUYHOM DbIHKE

Ilona Hepe3upeHTOB B 6pyTTO-060pOTE, %

8.9
7.4

58
4.8

2.3
1.2

2017/ 2018 2019 2020 2021 10M
2022

IIMHaMunKa aKTUBHbIX CYETOB
Ha pblHKE KOPNOpPaTUBHbIX 06nurauumn

<
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o
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N
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N

AHB. GEB. Map. anp. Mal. MIOH. VKON, @Br. CEH. OKT. HOS. AeK. AHB. GEB. Map. anp. Ma. MIOH. UION. aBr. CeH. OKT.
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PoiHok I'LIB KASE

CyMMa rocyiapCcTBeHHOro foJira (no HoMuHany),

19.8

IOvHamunka o6bema Topros, mappg KZT
Topryemoro Ha KASE, TpnH KZT

u [ LIb MuHdrHa (noanmcka)
k [TepBUYHbBIV PBIHOK

B BTOpPWYHbLIV PBIHOK

2017 2018 2019 2020 2021 2022

701.5

IvHamwuka Boinnat no rocaonry, TpaH KZT

25 s m HoTsl HEPK

L MeCTHble MICNONHWTENbHbIE OPraHb|
B EBpoobauraimm I
B MEKAM, ocHOBHOWM JONT

[ G
. i

2017 2018 2019 2020 2021 10M 2022

UcTouyHmnk: KASE 16



LleHHble 6ymMmarv MTHBECTULIMOHHDBIX GOHAOB  KasE

O6bem TOpros B pa3buske

O6bem cpenok, MnH KZT

38135.2

20 305.0

6 829.8

3468 4340 909.9 .

2017 2018 2019 2020 2021 10M 2022

Jlonm OCHOBHbIX KaTeropui MHBECTOpPOB
3a 10M 2022 ropa*

Bpokepbl-annepsi

43.6% Mpouune puamyeckme
13,7 nnda
mnpp KZT m [lpyrue
VHCTUTYLMOHANbHbIE
VHBECTOPbI

23.0% m Dusmyeckme nuua

*  OT 06uiero 6pyTTO-060p0Ta TOPrO8 LIEHHbLIMY ByMaramm
VIHBECTUUMOHHbBIX POHAOB

Uctounuk: KASE

no MHcTpymeHTam 3a 10M 2022 roaa, mnH KZT

4 BCCl_cc B 67.3 (11 caenok)
bee /L invest
BCClrb | 17,1 (80 caenok)
B CSECt | 89,4 (5 caenok)
u.E‘ ﬂ tr(.} D csecfe D 312,8 (40 cpenok)
L CSECgm B 70,2 (39 cnenok)
FREEDOM | FFIN_or
finance FFINgw | 3,6 (74 cnenku)
FHJlag [ 242,1 (174 cnenkm)
— FHIDs [ 268.4 (3680 caenow)
JYSAN - FHdthm [ 124,3 (4 104 caenkm)
INVEST
FHJIlg | 31,0 (24 cnenku)
FHJIpc B 62,2 (47 cpenok)
HFINhp | 2.9 (6 caenok)
HFINhv | 2,4 (12 cpenok)
ﬁ GLOBAL HKGMhg | 25,8 (7 cnenok)
MARKETS
RU_UKFFib | 3,6 (5 cpenok)
g“\ﬂ“.n'l‘e'
= > RU_UKFFvdo | 35,6 (13 cpenok)
,

s

IE_FXBF [
us_siL_ D
US_GLD_ |
US_ICIN |
US_PHO_ [

US_SPY_ [ID

129,0(2 158 cpenok)
253,8 (10 caenok)
17,2 (18 cpenok)
71,5 (84 caenkn)
245,6 (31 cpenka)
160.9 (446 caenok)

RU_UKFFipo 2 403,7 (842 caenku)

17



lNMpousBoaHbie LeHHble 6ymarn KASE

O6bem TOproB B pasbueke

O6vem caenok, mnpa KZT No MHCTpyMeHTaMm 3a 10M 2022 ropa,
mnpn KZT
Eﬂﬁf 14,8 (258 cnenok)
-
<0 3.4 . jis2. ) FAZATOMPROM 0.7 (126 caenok)
2018 2019 2020 2021 10M 2022
Llonn OCHOBHbIX KaTErOPUit UHBECTOPOB m kaspi.kz 0,7 (270 caenok)

3a 10M 2022 ropna*

bpokepbl-gunepsl

Mpoune lopuanyeckue nnua % ForteBank X

m [lpyrune HCTUTYLMOHAaNbHbIE
NHBECTOPSI

m Ousnueckre nmua % sasakTEnEKOM X

*  OT 06ulero 6pyTTO-060pOTa TOPros MPOM3BOAHBIMU LIEHHbBIMY ByMaramm

UcTournk: KASE

18



O6nvrauym MOO

O61bembl TOpro, mnpa KZT

B BTOPUYHbIM PbIHOK

B [TepBMYHbIV PbIHOK

534.0

267.0
100.6

116.9
35.0
=

2017 2018 2019 2020 2021 10M
2022

70.4

UcTouyHmnk: KASE

KASE

Ha 01 Hoa6psa 2022 ropa B OPULIMGIBHOM CMMCKE

KASE HaxoasTcd 39 BbinyCcK o6auMrauum

4 opraHu3auuu:

e 17 BbINyCKOB EBPasnmcKoro 6aHka pasBmTis

e 11 BbINYCKOB EBpONENCKOro 6aHka PEKOHCTPYKLMM 1
Pa3BUTLS

e 2 BbiNyCKka MexayHapoaHOM GUHAHCOBOM KOPNopaLumm

e 9 BbIMYCKOB A3MaTCKOIroO 6aHKa Pa3BmMTmS

Jlonm OCHOBHbIX KaTeropum MHBECTOpPOB
3a 10M 2022 ropa*

0.8% mbaHku

Bpokepbl-gunepsbl

I'Ipoqme ropunanyeckme nmua

B [Ip. MIHCTUTYUMOHAaJIbHbIE
WHBECTOPDbI

m Ousumyeckume nmua

* OT 06LIEro 6PYTTO-060p0Ta TOProB obauraumamm MQOO,
113 pacyeTa MCKIIOYEHa MO3NUMS MHALMATOPA CreLMain3npOBaHHbIX

TOPros 19



O6beMm, TpsiH KZT

MNHOCTpaHHbIe B/IIOTDHI

CooTHoweHue 6MpxxeBbix
M BHE6GUPIKEBDLIX BaJIIOTHLIX onepauui

[ BHebupkesble onepaunmn mexay 6aHkaMmn-pesnaeHTamm PK
HaHKkamm-HepesnaeHTamm PK

. BHebupKeBble onepaunn Mexay 6aHkamn-pesmaeHTamm PK
mmm Onepalin Ha CcnoT-peiHke KASE

—4=—Jlong onepauni Ha cnoT-peiHke KASE B obuiem obbeme
BAJIIOTHbIX OMepaumii No NOKYMKe MeXy GaHKaMmn-
pesnaeHTamm PK

9 90
8 o 80
*
0\ /’/
7 ./ 7 70
6 o, 60
5 50
4 40
3 30 =
O
3
2 20 =
&
1 10 m
X
0 0
= = - ==>>35 = = x X
< ¥ - > S =
2021 2022

KASE

CTpykTypa 6mp)xeBoro pbiHka 3a 10M 2022 ropa
B o6bemMe ToproB. O6beM B MJIH eANHNL, BaIOTbl

_______________ EURKZT

USDKZT
25768,2
68.,9%

RUBKZT
242 775,6
10,2%

lMpumMeyaHume: 1011 PacCcUTaHbl OT 06bema Topros B KZT

O6bemM TOProB Ha cnoT-pbiHKe, TpAH KZT

17.2
! 11.6 =
174

2018 2019 2020 2021  10M 2022

2017
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PbIHOK onepauuvim peno KASE

O6bem Topros, TpsH KZT MHankaTopbl peno, 7% rogoBbiX
KCY 126.5
mrLp 950 —TONIA — TWINA —TRION
mHLB
a 16.0
/3.4
68.5 744 711 15.0
404 14.0
e - v 13.0
2017 2018 2019 2020 2021 10M 2022 12.0
MHCcTpyMeHTbI pbiHKa peno, TpaH KZT 11.0
B ABTOPENO C KOp3uHoM b 10.0

B ABTOpENO C Kop3mnHon OAY

9.0

ABTOpPEno ¢ uHILUDB
m ABTOpeno ¢ HUbBb
P 80
B ABTOpeno c KCY

[Npamoe peno ¢ HLDb 70

[Npsamoe peno ¢ LB
m [Ipamoe peno KCY
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PbIHOK onepaLlui BallOTHOro caona

O6bem Topros, TpiH KZT

RUBKZT
61.9

337 oo
232
o

2017 2018

» EURKZT

B USDKZT

2020 2021  10M 2022

MHCTpyMeHThI pbiHKA ornepaluii BanloTHOro cBona
(o6bem 3a 10M 2022/ pons):

e USDKZT_0_001
+  USDKZT_0_002
+  USDKZT_0_01W
*  USDKZT_0_0IM
+  RUBKZT_0_001
*  RUBKZT_0_002
RUBKZT_1_001
+ EURKZT_0_001
 EURKZT_1_001

(17 881,3 mnpa KZT / 77,0 %)
4 005,4 mnpa KZT /17,5 %)
32,0 mnpa KZT /0,1 %)
194,2 mnpa KZT /0,8 %)
151,0 mnpa KZT /0,7 %)
716,4 Mmnpa KZT / 3,1 %)
11,2 mnpo KZT /0,1 %)
139,2 Mnpa KZT / 0,6 %)

(
(
(
(
(
(
(
(30,8 Mnpa KZT /0,1 %)

MHpaukaTopbl cBON-pblHKA, % rOAOBbIX

—SWAP-1D SWAP-2D

—_— — — — — — — — e— — — — — — — — — — — —

KASE
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Cnacmbo
3a BHUMaHnel

@ Kazakhstan Stock Exchange
@ Kazakhstan.stock.exchange
KasaxcTaHckasa ¢oHaoBas 6mprka KASE

kase.kz

(@) KASEInfobot

Pecny6nuka KasaxctaH, 050040

r, AnmaTsl, yn, bamsakosa, 280
CeBepHasd 6aLlHa
MHOTrodyHKLMOHaNBHOIrO KOMMJ1EKCa
"Almaty Towers’, 8-1 3Tax
Ten.:+7(727) 237 5300

www.kase.kz



https://www.facebook.com/Kazakhstan.stock.exchange/
https://www.linkedin.com/company/kazakhstan-stock-exchange
https://www.youtube.com/channel/UCoFDMBBuZ4jdfs0DK7p8dIg

