KasakcTaH Kop 6upxachl
KaszaxcTaHckas poHOoBasi bMprKa
Kazakhstan Stock Exchange

TunoBas
npe3eHTauus

Ha 071 ¢gpeBpansa 2021 roga



O KASE KASE
KAS E KASE 6bina ocHoBaHa 1/ HoA6ps

. . 1993 ropga non HanmMeHoBaHMEM
AO "KasaxctaHckas ¢oHpoBasi 6upxa "Ka33aXCKasg MEX6aHKOBCKAS

47,0% - HBPK .
BaJItKOTHaA 6|/|p>Ka ABa OHA CryCT4

13,1 %— MOEX .
39,0% - pMHaHCOBbIE OpraHmM3aumnm neeie BEChiehini FelliOnesion
Ba/ItOThl KazaxcTaHa — TeHre

KASE — KOMMepueckas opraHmsaumg,

® HaunoHabHbIN baHk bGYHKLUMOHMPYOLWas
= MOEX B OPIraHmn3alMOHHO-TIPaBOBON
51 bopMe aKUMOHEPHOro ObLLIECTBA
m bpokepbl
S aKLMOHEPOB
Ha 01.02.21

Po3HWYHbIE MHBECTOPDI

Apyrve

UctouyHuk: KASE



Axuum m kKanutan KASE

Ha 01 anBapsa 2021 roaa:

COOCTBEHHbIN KannTal
OMNavYeHHbIN YCTaBHbIM KarTan
KOIMYECTBO OOBABNEHHbBIX aKLMM
KOJIMYECTBO Pa3MELLEHHbIX aKLI
6a/1aHCOBas CTOMMOCTb aKL MK

16 024,5 mnH KZT
4 065,6 mnH KZT
5000 000

10/5 231

14 903,3 KZT

KASE



NMoka3zaTenu poxoaHoctu KASE KASE

AKTUBbI, Yucrtast npnbbib, JloxonoHOCTb JloxonoHOCTb
MNH KZT MnH KZT aKTUBOB, % KanuTana, %
2019 710411 2192,7 3,6 21,6
2018 51 583,8 965, 3 3,1 11,4
2017 10 009,5 792.,8 8,9 10,4
2016 /7 809,0 /21,8 8,9 10,7
2015 8 331,3 979,2 14,0 16,9
80 000 24,0
60 000 18,0
S
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2015 2016 201/ 2018 2019

B AKTVBbI, MIH KZT  mEmYnCTas nprobiib, MIH KZT — e===]lOXOOHOCTb aKTUBOB, %  ==JlOXOOHOCTb KanuTana, %

[Mpumedanue: ROA, ROE paccumTaHbl Ha OCHOBaHMM CPEAHErOAOBbIX MOKa3aTener akTMBOB v KarnunTana



Unenbl KASE
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m PdoHpoBas
E BantoTHas

HepvBaTuBbl

BCEro y4aCTHMKOB PblIHKa

6aHKOB BTOPOIro ypoBHS (13 26)
pe3uaeHTbl PK

6pOKepPCKUX KoMmnaHum (13 20)
pe3uaeHTsl PK

JIOKaJ1bHbIX Y4aCTHUKOB

MHOCTpPAHHbIX Y4aCTHUKa
(OO0 "YHUBEP Kanutan", OO0 UK "®punom QuHaHC")

M®O (MexrocynapcTBeHHbI 6aHK,
EBpa3uniickmyt 6aHK pa3BmTis)

YYaCTHUKOB, NPeAOCTaBAAIOLMX
ycnyru npamoro goctyna (DMA)

UctouHuk: HBEPK, KASE

KASE

HoBbie uneHbl KASE:

2020
o AQ "ForteFinace" / doHaoBaS
VN NEePVBATUBDI
o AO "MlchaMckmm 6aHK "3aman-baHk" /
Ba/IlOTHa4

2019
o AO "CAIFC INVESTMENT GROUP" / BantoTHas
AO "®puraom PrHaHC" / BamoTHad
AO "baHk "‘Bank RBK" / nepvieaTuBbl
AQ "LUnHxaH baHk KasaxcTaH" / BanioTHas
AQ "Ka3noyTa" / BanoTHas

o O O O

2018
o OO0 MK "Ppuaom OuHaHc"/ dpoHaoBas
o AQO "LlecHa Kanutan" / nepuBaTyiBbl
o AO "Tengri Bank" / poHaoBas

2017
o OOO "YHMBEP Kanutan"/ ¢oHaoBas
W NeprBaTMBSI
o AO "AT®baHK" / nepuBaTKBbI
o AQ "EBpasuinckumm Kanutan" / neprBaTyBbl



PbiHOK KASE

KASE

[TokazaTenn 6UPXKEBOro PbiHKa 3a oanH Mmecal, 2021 roga

CpenHeaHeBHOE CpefHeHEBHON CpelHuin o6beM

CeKTop 6MPXXEBOIO PhIHKA KOJIMYECTBO O6bEM CHIENOK, OIHOW CAEJKM,

CAENOK MAH KZT MnH KZT
PbIHOK LIeHHbIX byMar 605,1 1439,4 1510 33616,7 22,3
AKUMM 20,5 48,5 1390 1137,0 0,8
KopnopaTmeHble Aonrossle Lb 234,8 559,0 20 13 044,6 669,0
b 342,3 814,0 11 19 018,4 17737
O6nuraumm MOO _ - - - -
LIB MHBECTULMOHHbBIX GOHOOB 5,4 12,9 89 301,2 3,4
[MpOU3BOAHbIE LIEHHbIE BYMark 2,1 4,9 1 115,6 148,7
PbIHOK MHOCTpaHHbIX BallOT 954,1 2269,9 403 53 005,9 131,5
PblHOK AeHer 9752,2 23 209,7 425 541 786,8 1275,3
Onepaumn peno 8520,4 20278,6 411 473 355,2 1151,1
Onepaumnm BaNtOTHOroO CBOMNa 1231,8 29311 14 68 431,5 5027,6
HepvBaTuBbl = - - - _
NToro 11311,4 26 919,0 2338 628 409,4 268,8



O6beM u CTPYKTYpa pbiH

PbiHOK

MHOCTPAaHHbIX
BanloT

InHamunka o6bema TOpPros no
cekTopam, TpaH KZT
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LepuBaTunBbl

11,3

1M 2021
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PbIHOK KOpNOpPaTUBHbIX O6Mraumii
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PbiHOK WHOCTPAaHHbIX BaJlOT
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-17%
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PbIHOK peHer
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+3%
-7%
-19%
+64%

+8%



PbIHOK aKUUM

O6bvem cpenok, mapa KZT

m P/] KasMyHaiila3 (Bbikyn)
B BTOPUYHBIN PbIHOK
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UcTouyHmnk: KASE

KASE
HoBble ANCTUHIN
B OMUTEHTI L Boinyckm & JINCTUHMN
141 141 139
127 130 125 126 123
—— 113
102 110
21
11 5
% oo
2016 2017 2018 2019 2020 1M 2021

OcHoBHble noKasaTenu 3a sHBapb 2021 ropa

1390

cpenHe-
OHEBHOE
KOJ1-BO
cAeNoK

1137,0

MNH KZT
cpenHe-
IHEBHOWN
obbem

5297

dKTUBHbIX
cyeTOoB

x2,8 +26,9% x3,3
K 1M 2020 rony K IM 2020 roay K IM 2020 rony



OTtpacneBas CTpyKTypa CNMCKOB aKLMA KASE

Jlona oT KanuTannsauuu, %

100%
B DOHepreTrka 43 8
B OyHaHCHI 22,7

80%
[MpenocTaBieHmne TeNEKOMMYHMKaLMOHHbIX 4,6

yCnyr

60% B MaTepuansl 211
B [ [DOMbILNEHHOCTD 7.0
40% [TOoTpebuTensCkme TOBapbl MaCCOBOroO CrpoCa 07

| Hpeﬂ,OCTaBﬂeHl/le KOMMYHaJIbHbIX YCNYT

<0,1
20%
B /IHGOPMALMOHHbIE TEXHONOT N 0
W 3paBOOXPaHeH e 0
Oo/o ———————— e ——— e
2010 2012 2014 2016 2018 2020 B HeOCHOBHbIE MOTPEBUTENBCKME TOBAPDI 01

lNMpumeyaHmne: 8 kKa4eCTBe KnaccupukaTopa mcnonedyercs "Global Industry Classification Standard (GICS)®”
UctouHnk: KASE



PbIHOK aKLMIA: MHBECTOPCKas 6a3a KASE

[Lonn OCHOBHbIX KaTeropui NHBECTOPOB Ha
BTOPMUYHOM pblHKe 3a sHBapb 2021 ropa*

B baHKky

bpokepbl-amnnepsl
B /[lp. MHCTUTYLIMOHANbHbIE MHBECTOPD
B Qusmyeckme nnua

I_Ipoqme ropnaonyeckme nnia

* OT 06Lero 6pyTTo-060p0Ta TOProOB aKUMSIMM Ha BTOPUYHOM PbiHKE
6e3 y4eTa KpyrnHbIX CAENOK
UcTtouHnk: KASE

[lonsa Hepe3npeHTOB B 6pyTTO-060pOTE, %

20,3

% 12,3
10,5

52

7.3 9 41

2016 2017 2018 2019 2020 2021

IdnHaMMnKa aKTUBHbIX CYETOB PO3HUYHbLIX NHBECTOPOB

Ha pbIHKE aKuuu

MION. 3BF. CEH. OKT. HOA. [eK. AHB. $EB. Map. anp. Mal. WIOH. WION. aBr. CeH. OKT. HOS. AeK. SHB.
2019 2019 2019 2019 2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2021
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NuHamuka npexca KASE

Mupekc KASE B 2016 — 1M 2021

2162,69

170%

1357,87, 160%
150%
140%

130%

2021
+4,6%

120%

110%

ILarne
100%

90%
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2799,92

-

100% \\* .‘V'/v 2363,79 80%

2019 70%
+2,6%

UctoyHuk: KASE, Bloomberg

31.12.19
31.01.20

29.02.20
31.03.20
30.04.20

JAIMHaMukKa cocTaBASIOLLUX
Mupnekca KASE

31.05.20
30.06.20

31.07.20
31.08.20
30.09.20

31.10.20
30.11.20

31.12.20
31.01.21

!

KASE

n GB_KZMS +55,9%

+43,7%

+21,9%
+18,5%

+4,1%
+2,3%

-3,9%
-4,0%

-7.1%
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PbIHOK KOPrOpPaTUBHbIX O6/Mraumvn KASE

O6bvem cpenok, mapa KZT

u [porpamma UHAHCOBOM NOANEPKKM HAHKOBCKOTO CEKTOPA
L [1epBUYHbBIM PBIHOK
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UcTouyHmnk: KASE

HoBble nucTuHrn

B DMUTEHTHI L Boinyckm & JInCTrHM

281
267 262 247 256 279

2016 2017 2018

OcHoBHble NokKa3saTenu 3a sHBapb 2021 ropa

13,0

194

mnpa KZT cpenHe

aKTUBHbIX cpenHe- NHeBHoOe
CYETOB JIHEBHOWM KOJ-BO
o6beM CAEenoK

x2,1 x4,4 x3,2
kK IM 2020 roaf K 1M 2020 roga K 1M 2020 rona
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OTpac/ieBasi CTPYKTYPa CIIUCKOB OG/MraLMiA K4Sk

100%
Jlonsi oT kanuTanulaumm, %

90%
W OHepreTurka 21,3

80%
B OrHaHChI 60,8

70%
[TpenocTaBneHme TeENEKOMMYHMKALMOHHbIX YCyT 0,6

60%
B MaTepuansl 0,5
0% [MTPOMBILLNEHHOCTb 11,2
40% [NoTpeburTensckie TOBapbl MAaCCOBOMO CMpPOCa 0
30% B [1pegocTaBneHne KOMMYHabHbIX YCAyT 0,2
50% . B /IHPOPMALIMOHHbIE TEXHONOT M 0

10 B 31paBOOXpPaHEHME 0
0y B HeOCHOBHbIE MOTPEBUTENBCKME TOBAPD! 54

2014 2015 2016 2017 2018 2019 2020 2021

B kauecTse knaccuomrkaTopa ncnonssyetcs "Global Industry Classification Standard (GICS)®"

UcToyHuk: KASE 1 3



MHBecTOpCKas 6a3a pbIHKa KOPIIOPaTUBHbIX KASE

obnvraumm

1o OCHOBHbIX KaTeropum MHBECTOPOB Ha
BTOPMYHOM pbiHKe 3a ssHBapb 2021 rona*

0,05%

86.,9%

B baHKM

bpokepsbl-anneps|
W /[p. MHCTUTYLIMOHA/bHBIE MHBECTOPD
B Ou3nyeckme nmua

[po4ne tpuaonydeckme nmua

* OT obuero 6pyTTO-060p0OTa TOPrOB KOPMNOPAaTHUBHbIMM
O6AMraUmaIMy Ha BTOPUYHOM PbIHKE

Ilona Hepe3uaeHTOB B 6pyTTO-060pOTE, %

8.3
5.8
2.8
2.3
/ 1.2
11

2016 2017 2018 2019 2020 2021

JINHaMMKa aKTUBHbIX CYETOB
Ha pblHKE KOPMOpPaTUBHbIX O6aUraLum
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—
N N
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MION. @Br. CeH. OKT. HOf. AeK. fHB. deB. Map. anp. Mal. WIOH. MION. aBr. CEH. OKT. HOS. AeK. fHB
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PoiHok I'LIB KASE

CyMMa rocylapCTBeHHOro aoJira (No HoMmuHany),
Topryemoro Ha KASE, TpnH KZT

17.4
18
15
12
9
6
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2016 2017 2018 2019 2020 2021

JlnHamMmuka obbema Topros, mapa KZT

u [ LIb MuHdrHa (noanucka)
L [TepBUYHbIV PBIHOK

B BTOpPWYHbLIV PbIHOK

JnHamuka BbinnaT no rocaonry, TpnH KZ T

40 g mHow HBPK
35 W L MeCTHble UCNONHUTENbHbIE OPraHbl
o0 ® B EBpoobmraumm -

g

o

[QV]

E MEKAM, ocHOBHOWM 4ONT
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UcTouyHmnk: KASE 15



LleHHble 6ymMmarv MTHBECTULIMOHHDBIX GOHAOB  KasE

O6bem TOpros B pazbumBke

O6vem caenok, miH KZT NO MHCTPYMEHTaM 3a sHBapb 2021 roa, mnH KZT
us_spy_ | 15,6 (70 caenok)
US_GLD_ | 8.9 (2 caenku)
us_BiL_ B 21,8 (8 cnenok)
RU_UKFFipo
IE_FxBF [ 113,9 (128 cpenok)
FHIlpc [ 247.9 (3 cpenkw)
FHJIhm 0.1 (7 caenok)
FHJIds 0.1 (7 cpenok)

FHJlag
FFIN_or [ 260,5 (120 caenok)
CSECgm Y 89,5 (18 caenok)
csecre D 168,1 (18 caenok)
[ onn OCHOBHbIX KaTeropuit UHBECTOPOB
3a sHBapb 2021 roan*

Bpokepsbl-annepsl

34.9% Mpoure puanyeckme nnua
10,8
MApA KZT m lpyrve MHCTUTYLMOHASbHbIE
MHBECTOPSI
5379 346,8 434,0 o
B - - % 171% B Ousmyeckme nmua

2016 2017 2018 2019 2020 1M 2021

* OT 0bLero 6pyTTO-060pOTa TOProB LIEHHbIMM BYMaramum

UcTouyHmnk: KASE 16
MHBECTUUMOHHbIX (I)OH,QOB



O6emurauvm MOO KASE

O6bembl TOpros, mapa KZT Ha 01 ¢eBpana 2021 roaa B 0PMLIMANBHOM CMUCKeE
KASE HaxonsTcd 34 BbinycKa o6aurauumn
4 opraHu3auuu:

B BTOPUYHBIV PBIHOK e 12 BbINyCKOB EBPasnMCKOro baHka passutms
e 12 BbiNYyCKOB EBPOMNENCKOro 6aHKa PEKOHCTPYKLMW U
i [lepBrYHbBIN PIHOK Pa3BNTUA
34.0 e 5 BbINYCKOB MexayHapoaHOW GUHAHCOBOW KOPNOpaLmm

e 5 BbiNycka A3MaTcKoro 6aHka paspmTma

Jlonn OCHOBHbIX KAaTeropuim MUHBECTOPOB
3a 2020 ropn*

0.8%

B baHkn
267,0 6.6%
bpokepbl-gnnepsl

[Mpoyne topuanyeckme nnua

100,6

L | ﬂ,p MHCTUTYLUWNOHaAaJIbHbIE

35,0 WHBECTOPDI

X k

2016 2017 2018 2019 2020 1M 2021

6.1

X m Ousnyeckme nmua

* OT 06LIEro 6PYTTO-060p0Ta TOProB obauraumamm MQOO,
113 pacyeTa MCKIIOYEHa MO3NUMS MHALMATOPA CreLMain3npOBaHHbIX
UcTtoyHuk: KASE TOPros 17



O6beMm, TpsiH KZT

MHOCTpaHHbIe BAIIOTDHI KASE

COOTHOLLIEHME 6UPXEBbIX Cpr6KTypa 6V|p)KeB%rg pbiHKa 3a siHBapb 2021 roaa
1 BHEOUPKEBBIX BAMIOTHBIX OMepPaLil B o6beme ToproB. O6bemM B MJIH €AMHUL, BaiOThl

[ BHebupkeBble onepaunmn Mexay 6aHkammn-pesmaeHtamm PK n
HaHkamu-HepesnaeHTamu PK

[ BHebupkeBble onepalnn mexay 6aHkammn-pesmaeHtamm PK

CNYKZT
103.4
mm Onepalln Ha cnoT-peiHke KASE USDKZT
22255
—— [long onepauni Ha cnoT-peiHke KASE B obllem oH6beme 980% F;USE:)I;Z;—
Ba/IIOTHBIX OMepaLLMi Mo MOKYMKe Mexay 6aHKamMy- ,
pe3naeHTamm PK
6 90
5 75
lNpumevaHune: 1011 pacCynTaHbl OT Obbema Topros 8 KZT

4 60 O6beM TOProB Ha CNoT-pbiHKe, TPAH KZT
3 45

]
2 30 g

xn

=
1 15 %

m

N
0 0

2020 2021 2016 2017 2018 2019 2020 1M 2021

18



PbIHOK onepauuvim peno KASE

O6bem Topros, Tp/H KZT UHaukaTopbl peno, % roaoBbiX
millb mwHLUP —TONIA — TWINA
1 -}
685 744 44
56,8 13,0 <o N ---------------
12,0 mmmmmmem e e F}emm e
56 0 B
0.4 53 1,5 1,6 110
2016 2017 2018 2019 2020 1M 2021 100
MHCTpYyMeHTHI pbiHKa peno (06bem 3a sHBapb 2021 / pons):
e AsTopeno c kop3nHou MLUBb (7 573,4 mnpp, KZT / 88,88 %) 9,0
* AsTopeno c kop3uHom OLNY  (268,3 mapa KZT / 3,15 %)
* AsTOopeno c HUb (673,9 mnpa KZT /791 %) 8,0
* [pamoe peno c HLB (4,9 mnpo KZT / 0,06 %)




PbIHOK onepaLlui BallOTHOro caona

O6bem Topros, Tp/H KZT
RUBKZT

m EURKZT
m USDKZT 61,9

33,7 5
256 9.0
9.9
m

2016 2017 2018 2019 2020 1M2021

MHCTpYyMeHTBI pblHKa onepauun BaJloTHOro ceona
(0o6bem 3a aHBapb 2021/ pons):

 USDKZT_0_001 (874,1 mnpp, KZT / 71,0 %)
USDKZT_0_002 (303,1 mnpa KZT / 24,6 %)
USDKZT_0_01W (12,6 mnpa KZT /1,0 %)
USDKZT_0_01IM (42,0 mnpo KZT / 3,4 %)

UHamuKaTopbl CBOM-PbIHKA, % rofoBbIX

—SWAP-1D SWAP-2D
T
14 fﬁ ————————————————
R S 1
12 b “ ----------------

—_—  —_— — — —  — —  — — = = -

e

KASE
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Cnacmbo
3a BHUMaHnel

@ Kazakhstan Stock Exchange

@ kase_kz

@ Kazakhstan.stock.exchange
KasaxcTaHckas ¢poHpoBas 6upxa KASE

kase.kz

(@) KASEInfobot

Pecny6nuka KasaxctaH, 050040

r. AnmaTbl, yi. bamnsakosa, 280
CeBepHasd 6aLlHa
MHOTrodyHKLMOHaNBHOIrO KOMMJ1EKCa
"Almaty Towers’, 8-11 aTax
Ten.:+7(727) 237 5300

e-mail: info@kase.kz

www.kase.kz



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

