KasakcTaH Kop 6upxachl
KaszaxcTaHckasa poHOoBas b1prKa
Kazakhstan Stock Exchange

TunoBas
npe3eHTauums

Ha 071 okrsabpsi 2021 roga



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

1993 ropga non HanmMeHoBaHMEM
AO "KasaxctaHckas poHpoBast b6upxa” "K33aXCKad MEKBAHKOBCKAS
47,0% - HBPK )
Ba/IIOTHAs BUPXKa" ABa AHA CMNYCTH

13,1 %— MOEX .
38,8% - pMHaAHCOBbIE OpraHM3aLmnm neeie BEChiehini FelliOnesion
Ba/ItOThl KazaxcTaHa — TeHre

KASE — KOMMepueckas opraHmsaumg,
bGYHKLUMOHMPYOLWas

B OpPraHm3aumoOHHO-MPaBOBOM
bopMe aKLMOHEPHOIO OBLLECTBA

B HaumoHanbHbIM BaHK
m MOEX

m bpokepbl

aKLMOHepoB
Ha 01.10.21

m baHku

Po3HWYHbIE MHBECTOPDI

Apyrve

UctouyHuk: KASE



Axuuvm m kanutan KASE

Ha 01 niong 2021 roaa:

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

17 711,353 mnu KZT
4 065,6 mnH KZT
5000 000
1075231

16 472,1 KZT

KASE



NMoka3zaTenu poxoaHoctu KASE

AKTWUBbI,

MIH KZT

Yucrtaa npmbblib,
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Mpumevanue: ROA, ROE paccumTaHbl Ha OCHOBaHWM CPEAHErONOBbIX MOKa3aTenew akTMBOB U KanuTana
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Unenbl KASE
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PdoHpoBas

BantoTHas
HepvBaTuBbl

BCEro y4aCTHMUKOB PbIHKa

6aHKOB BTOPOro ypoBHs (13 22)
pe3ugeHTbl PK

6pOKepPCKUX KoMnaHum (13 20)
pe3uageHTbl PK

JTOKaJibHbIX Y4aCTHUKOB

MHOCTpPAaHHbIX Y4aCTHUKa

(OO0 "YHUBEP Karmtan", OOO UK "®pugom OuHaHC",

AO "PavipparizeH6aHK")

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

YYaCTHWUKOB, NPEeAOCTaBNSAIOLLNX
ycnyru npamoro goctyna (DMA)

UctouHuk: HBEPK, KASE

KASE
HoBble uneHbl KASE:
2021
o AO "Tengri Partners Investment Banking /
Ba/IOTHAH

o AO "PanddamzeHbark’/ BanoTHas
o AQO "First Heartland Securities” / nepvBaTuBbl

2020
o AO "ForteFinace" / doHaoBas
N 0epUBaTUBSI
o AO "Mcnamckui 6aHK "3amMmaH-baHk" /
BaNloOTHas

2019
o AO "CAIFC INVESTMENT GROUP" / BantoTHas
AO "©puraom GrHaHC" / BantoTHas
AO "baHk "‘Bank RBK" / nepvieaTuBbl
AQ "lnHxaH baHk KazaxcTaH" / BanoTHad
AO "Ka3noyTta" / BantoTHas

o O O O

2018
o OO0 MK "®puoom OurHaHc'/ doHaoBas
o AQ "LlecHa Kanutan" / nepviBaTuBbl
o AO "Tengri Bank" / doHaoBas



PbiHOK KASE KASE

[ToKasaTenn 6MPXEBOro PhiHKa 3a 4eBdATb Mmecaues 2021 roaa

CpenHeaHeBHOE
KONMYECTBO

CeKTOp 6UPXKEBOTO PhiHKA

PbIHOK LleHHbIX bymar
ALK
KopnopaTmeHble gonrossle Lb
rub
O6anraumm MOO

LIB MHBECTUULMOHHbBIX GOHAOB

[MPOU3BOIHbIE LIEHHbIE BYyMark
PbIHOK MHOCTpPaHHbIX BalOT
PbIHOK neHer

Onepauum peno

Onepaumny BatOTHOro CBOMa
IepvBaTumBssbl

NToro

Ob6bem, O6beM
mnpa KZT mnaH USD
4 090.,4 96479
187.5 4415
12974 3066,0
2434,6 5736,2
100,7 237,6
32,7 77,3
37,5 89,2
10 718,5 252251
99 446,5 234 250,5
91834,0 216 290,4
7612,4 17 960,1
<0,1 <0,1
114 255,4 269 123,5

CpelaHeaHEBHON CpelHuin o6beM

O6beM CAENOK, OJIHOW ClIeJiKM,

CLEJIOK MIIH KZT MIH KZT
1797 22 474,7 12,5
1661 1030,5 0,6
30 7128,5 238,6
10 13 376,8 13639
<1 553,2 1184,6
96 179,6 1,9
1 206,1 341,0
404 58 8931 145,7
517 546 409,1 1057,6
505 504 582,6 999,2
12 41 826,5 3590,8
<1 <01 0,2
2718 ©627776,9 231,0



O6beM U CTPYKTYpa PbIHKA

PbiHOK

WHOCTpaH
BaOT

94,6

2016

HbIX

InHamuka o6bema TOpPros no

cekTopam, TpaH KZT

151,5

127.8

2017 2018

118,1

2019

118,0

2020

mapa KZT

540
250 269 204 238 188

LepuBaTunBbl

2016 2017 2018 2019 2020 OSM
2021

PbIHOK aKuMi

2020

2019 -62%
2018 X2
2017 +7.7%
2016 -72%

PbIHOK KOpPNOpPaTUBHbIX O6Mraumii

mapa KZT

2309 2716 2691

1154 1297
507

2016 2017 2018 2019 2020 OSM
2021

2020 -1%
2019 +18%
2018 x2
2017 +127%
2016 -59%

PbiHOK WHOCTPaHHbIX BaJlOT
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2021

2020 +4%
2019 -17%
2018 +9%
2017 +18%
2016 -84%

PbIHOK peHer

2020 -3%
2019 -7%
2018 -19%
2017 +64%
2016 +8%
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L\ 4
PbIHOK aKUUK KASE
O6bvem cpenok, mapa KZT HoBble INCTUHIN
m P[] KaaMyHaml a3 (Bbikyn) i [MepBMYHbIN PBIHOK
B BTOPUYHbIF PbIHOK B OMUTEHTHI L Boinyckm & JINCTUHMN
141 141 137
234 150 127 130 125 126 122
113
102 110
0.8 <0,1
5155 0.0 0.9
11 3 5
2016 2017 2018 2019 2020  9M 2021 Z s s
2016 2017 2018 2019 2020 9M 2021

Kanutanusauus pbiHka akuumn, TpaH KZT

UcTouyHmnk: KASE

OcHoBHble NoKa3aTtenu 3a 9M 2021 roaa

28,9
mnpa KZT cpeaHe-
AdKTUBHbIX cpefHe- JHEeBHOEe
CYEeTOB JIHEBHO KON-BO
o6bem CLEJNIOK
g ¢« 5 5 ¥ 98 2 2 8 2 8 &
5 5 3 3 3 35 3 35 &8 5 53 5 X277 +21,4% X2,3
s 2 3 8 8 & 8 8 2 g 3 =8 k OM 2020 roaa kK 9M 2020 rona k OM 2020 roga




OTtpacneBas CTPyKTypa CNMCKOB aKLMA KASE

Jlonsa ot Kanutanunsauuu, %

100%
B DHepreTrka 30,2
m OyiHaHCH| 7.2

80%
[MpenocTaBneHre TENEKOMMYHUKaLMOHHbBIX 2.

yCcnyr

60% m MaTepuansl 14,6
B [[DOMBILLINEHHOCTb 2.5
407% [MoTpebuTensckme TOBapbl MaCCOBOrO CMpPOCa 0,5
B [TpenocTaBneHne KOMMYHa bHbIX YCAYT <01

20%
B /IHOOPMALMOHHbIE TEXHONOT M 0
B 3/1paBOOXPaHeHMe 0

Oo/o e TS

2010 2012 2014 2016 2018 2020 B HeOCHOBHblE MOTpebuTenbCKke TOBapsl 0

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



PbIHOK aKLMIA: MHBECTOPCKas 6a3a KASE

[Lonn OCHOBHbIX KaTeropuit NHBECTOPOB Ha
BTOPUYHOM pbiHKe 3a 9M 2021 ropa*

0,2%

9,4%

B baHKY

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

I_Ipoqme ropnaonyeckme nnia

* OT 06Lero 6pyTTO-060p0Ta TOPrOB aKUMSIMM Ha BTOPUYHOM PbIHKE
6e3 y4eTa KpyrnHbIX CAEN0K
UctouyHnk: KASE

[lonsa Hepe3npeHTOB B 6pyTTO-060pOTE, %

20,3

9,.12,3
10,5

52
7.3 ¥ 53

2016 2017 2018 2019 2020 M
2021

JdVWHaMKNKa aKTUBHbIX CYETOB PO3HUYHbIX UHBECTOPOB
Ha pbIHKE aKuuu

anp. MaW. WMIOH. MION. aBr. CEeH. OKT. HOs. fek. aHB. $eB. Map. anp. Mal. WIOH. WION. aBr. CeH.
2020 2020 2020 2020 2020 2020 2020 2020 2020 2021 2021 2021 2021 2021 2021 2021 2021 2021
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NuHamuka npexca KASE

Mupekc KASE B 2016 — 9M 2021
2162,69

L«( “ . 260%

2017 ) 1357,87 240%
+59%
220%
2016 .
+58% 200%
3_'\2462321 3383,48 180%

160%

L. Yy ‘ 140%
gy °
]’ 120%

I (%]
yA 100%
' V'
100% YAl 2363,79
00 \‘* -\VI 80%
2019 60%
+2,6%
40%

UcTouHuk: KASE, Bloomberg

01.01.21

01.02.21

JAMHaMukKa cocTaBASIOLLLUX

01.03.21

01.04.21

Nupekca KASE

HennctuHr
GB_KZMS

01.05.21

01.06.21

01.07.21

01.08.21

01.09.21

KASE

KCEL

01.10.21

+119,6%

+47,2%

+37.8%
+30,0%

+26,5%
+10.6%
+10,4%

-52,2%

11



PbIHOK KOPrOpaTUBHbIX O6Mraumvn KASE

O6bem cpenok, mnpa KZT HoBble NNCTUHIK

u [1porpaMmma GUHaAHCOBOM MOANEPIKKM 6AHKOBCKOrO CEKTOPA
L [TepBUYHbIN PLIHOK B DMWTEHTHI L Bbinyckm # JINCTUHMN

B BTOPUYHBIN PBIHOK
33,7

B/ 39,4
4,5
8
4.4 14,5
0N 239.3

2016 2017 2018 2019 2020  9M 2021

312

65I32 66I37
I ] I %

2016 2017 2018 2019 2020 9M 2021

O6bemM KOpNOpPaTUBHOIO A0JIra B o6palleHun,
TpnH KZT

16 14,2

OcHOBHbIe nNokKa3aTtenu 3a 9M 2021 ropa

12

30

1 470 /.1

8 mnpa KZT cpeaHe-
aKTUBHbIX cpeaHe- NHEBHOE

4 CYeTOB NHEBHOMN KOJ-BO
o6beM CIeJIOK

0
© 9 53 N ® @ g 9 2 g & A . .
s o2 5 Z 5 2 »n o4 0N g0 26,8% -0,2% X 2,6
2 S 2 9 2 2 S 2 2 <2 o o2 k OM 2020 roza K 9M 2020 roaa K 9M 2020 roaa
o o © o o o o o o &5 o o

UcTouyHmnk: KASE 12



OTpac/ieBasi CTPYKTYPa CIIUCKOB OG/IMraLMid K4Sk

100%
Jlona ot Kanutanmsauumu, %

90%
W SHepreTuika 21,7

80%
B OrHaHChI 65,1

70%
[MpenocTaBneHme TeNEeKOMMYHMKALMOHHbIX YCAYT 0,6

60%
B MaTepuansl 0,5
0% [MTPOMbILLNEHHOCTb 11,5
40% m [TOoTpebuTenbCKme TOBapbl MAaCCOBOrO CMNpOCa 0,2
30% H [TpenocTaBneHre KOMMYHabHbIX YCAYT 0,2
50% B /IHGOPMALIMOHHbIE TEXHONOT M 0
10 B 31paBOOXpPaHEHME 0
B HeOCHOBHbIE MOTPEebUTENBCKME TOBAPSI 02

0%
2014 2015 2016 2017 2018 2019 2020 2021

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

WcToyHuk: KASE 1 3



MHBecTOpCKas 6a3a pbIHKa KOPIIOPaTUBHbBIX KASE

obnvraumm

Jlonn OCHOBHbIX KAaTeropui UHBECTOPOB Ha
BTOPUYHOM pblHKe 3a 9M 2021 ropa*

50.,4%

1,2
TpnH KZT = 14.9%

B baHK/

bpokepbl-amnnepsl
W [lp. MHCTUTYLIMOHA/bHBIE MHBECTOPD
B Ou3nyeckme nmua

[po4ne rpuanyeckme nmua

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

Ilona Hepe3upeHTOB B 6pyTTO-060pOTE, %

5.8 6.7
4,8
2,3
/ L2
1 1 T T T T 1

2016 2017 2018 2019 2020 M
2021

IIlMHaMuKa aKTUBHbIX CYETOB
Ha pblHKE KOpPNOpPaTUBHbIX 06auraumumn
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anp. MaW. WIOH. WIOA. aBr. CEeH. OKT. HOs. AeK. aHB. $eB. Map. anp. Mal. MIOH. MION. aBr. CeH.
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PoiHok I'LIB KASE

CyMma rocynapcTtBeHHOro gosnra (no HomuHany),
Topryemoro Ha KASE, TpnH KZT

20 17,6

IOvHamunka o6bema Topros, mappg KZT

B [LIb MuHdrHa (noanucka)
L [TepBUYHbIV PBIHOK

B BTOpPWYHbLIV PbIHOK

4,0
1000
4
il
0

2016 2017 2018 2019 2020 9M 2021

2016 2017 2018 2019 2020 2021

IvHamuka Boinnat no rocaonry, TpaH KZT

40 s m HoTel HBPK
6 35 L MecTHble UCAONHUTEbHbIC OPraHbl -
30 B EBpoobnnraLmm

u MEKAM, ocHoOBHOW gonr

UcTouyHmnk: KASE 15



LleHHble 6ymMmarv MTHBECTULIMOHHDBIX GOHAOB  KasE

O6bvem caenok, MnH KZT

538 347 434 910 I I
——

2016 2017 2018 2019 2020 SM 2021

Jlonn OCHOBHbIX KaTeropui UHBECTOPOB
3a 9M 2021 ropna*

Bpokepbi-annepsl

0.2%

()
9,9% Mpoune opuandeckune
65,4 ua
mnpa KZT m [Ipyrue
WHCTUTYLIMOHANbHbIE
MHBECTOPSI

39,9%

m Ousnyeckume nmua

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

UcTournk: KASE

O6bem TOpros B pa3buske

No MHCTpyMeHTaMm 3a 9M 2021 ropa, mnH KZT

"BCCl_cc I

Beg invest
. BcCirb [

14,5 (2 chenku)

114,6 (3 cnenkn)

= ~~ [ csecre D 605,7 (82 caenku)
centras -

Lcsecgm [T

FREEDOM -

finance i FF|NgW -

FHIlds [
JYSAN- FHinm B
INVEST
FHIllg [
- raipe [

é.“ﬂlhrﬂ'&

402,8 (72 chenkn)

~ FFIN_or 1506,2 (674 chenkn)

204.,5 (25 cpenok)

FHlag

98,0 (1 884 cpnenku)
124,9 (2 254 cpenkn)

64,3 (32 chenku)

464,7 (50 caenok)

502,5 (2 822 cnenkn)

(@®) RU_UKFFipo 26 662.3 (8 359 caenox)

us_siL_ [

US_GLD_ |
US_ICLN |
us_pHO_ [

us_sey_ [IIE

307.0 (38 caenok)

10,5 (8 cpenok)
9.8 (45 cpenok)

94,5 (28 cpenok)

248,5 (893 cpenkn)
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lNMpousBoaHbie LeHHble 6ymarn KASE

O6bem TOproB B pasbueke
O6vem caenok, mnpa KZT No MHCTpyMeHTaMm 3a 9M 2021 ropa, mnpa KZT

% KAZAKTENEKOM 26,6 (2 coenkn)

3,0 3.4 4,0 (38 coenkwm)
[ [
2018 2019 2020 oM 2021
Jlonn OCHOBHbIX KaTeropu UHBECTOPOB 3,9 (16 caenok)
3a 9M 2021 ropa* Kcel l UCKJIIOYEHbI 13 CMMCKa

c 14 vioHsa 2021 rona
<0,1%

baHkun

Bpokepbl-annepsi

3,1 (41 cpenka)

H [Ipoyme lopnandeckme nmua

B [lpyrne HCTUTYLMOHAaNbHbIE

MHBECTOPbI m kaspi.kz | 0.04 (13 caenox)

u dusnyeckme nuua

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

UcTournk: KASE

17



O6emurauvm MOO KASE

O6bembl TOpros, mapa KZT Ha 01 okta6pga 2021 ropa B OPULIMETBHOM CRIMCKE
KASE HaxonsTcsd 42 BbiNyCKOB o6aurauunm
4 opraHu3auuu:

B BTOPUYHBIN PBIHOK e 18 BbINYyCKOB EBPasmMmcKoro 6aHka paspmTis
e 12 BbiNYyCKOB EBPOMNENCKOro 6aHKa PEKOHCTPYKLMW U
i [1epBUYHBIV PBIHOK PA3BUTUS
534.0 * 4 BbiNyCcKOB MexayHapoAHOW GMHAHCOBOW KOPMNOpaLmMm

e 8 BbIMycKa A3MaTCKOro baHKa pa3BuTmg

Jlonm OCHOBHbIX KaTeropum MHBECTOpPOB
3a 9M 2021 ropa*

<0,1% B baHkn

267,0

Bpokepbi-annepsl

132,3  16,3%
34 MApA KZT

[Mpoumne topugnyeckme nmua

100,6 69.0
® [1p. UHCTUTYLIMOHANbHbIE

NHBECTOPbI

35,0

k \
X

2016 2017 2018 2019 2020 9M 2021

6.1

m Dusumyeckume nmua

* OT 06LIEro 6PYTTO-060p0Ta TOProB obauraumamm MQOO,
113 pacyeTa MCKIIOYEHa MO3NUMS MHALMATOPA CreLMain3npOBaHHbIX
UcTtoyHuk: KASE TOPros 18



O6beMm, TpsiH KZT

MHOCTpaHHbIe BAIIOTDHI KASE

COOTHOLWEHNE 6UPXKEBBIX CTpykTypa 6mpixeBoro pbiHka 3a 9M 2021 ropa
1 BHEGUPKEBLIX BAJIIOTHBIX OMepaLMii B o6bemMe ToproB. O6beM B MJIH eANHNL, BaIOTbl

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

[ BHebupkeBble onepalnn mexay 6aHkammn-pesmaeHtamm PK

CNYKZT
VYRS EURKZT
mm Orepalyn Ha CroT-poiHke KASE USDKZT 0.9% 66,3

24 554,2 0.3%

O,

—o— Jlons onepaunit Ha cnoT-peiHke KASE B 06LieM obbeme 973/3 RUBKZT
BAMIOTHbIX ONEepauUnil No Nokymke mexay Garkamn- S - - 27 3501.2
pesyaeHtamiPK S T N 1,5%

/ 70
6 60

lNpumeyvaHune: 101 paccymTaHbl OT Obbema TOpros B KZT

O6bemM TOProB Ha cnoT-pbiHKe, TpAH KZT

(@] — N [6N] N @]
XII

| -~
[
M
IV
V

° 5 B 8 5 g

% ‘ASV) BUO[Y

X
Xl
IX

VI
VII
VIII

2020 2021 2016 2017 2018 2019 2020 9M 2021
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PbIHOK onepauuvim peno KASE

O6bem Topros, TpsH KZT MHpaunkaTopsbl peno, 7% rogoBbixX
mlilb mHUB
—TONIA — TWINA —TTRION
61,0
685 744 711 140 """""""""""""""""""""""""""""""
56,8
13,0 =-=mmmmmmmmm e
12,0 =-=-mmmmmmmmm e S EnC TR
30,8
0.4 o3 ileS) 1.6
11,0 ~-mmmmmmmm o HE - mmm e

2016 2017/ 2018 2019 2020  9M 2021

MHCcTpyMeHTbI pbiHKa peno, TpaH KZT 100

360 B ABTOpPENO C KOop3unHow I'Lb 9,0
4%

187 m ABTOpEno ¢ kop3mHom ONY

2% AsTopeno ¢ nHI'LLB 8.0

191

29 m AsTopeno ¢ HUbB

m [Tpsamoe peno ¢ HUB

B[ Ipamoe peno ¢ LB




PbIHOK onepauuy BaJlIlOTHOIO CBOMA  Ka4sE

O6bem Topros, TpsH KZT MHpankaTopbl CBON-PbIHKA, % rOAOBbIX

—SWAP-1D SWAP-2D

RUBKZT m EURKZT m USDKZT

61,9
33,7 5
25,6 9.0
. . E .

2016 2017 2018 2019 2020  9M 2021

MHCTpYyMeHTbl pbiHKa onepauui BaJlloTHOro ceona
(o6bem 3a 9M 2021/ nons):

 USDKZT_0_001 (4 099,71 mnpp KZT / 53,85 %)

USDKZT_0_002 (3 051,92 mnpa KZT / 40,09 %)
USDKZT_0_01W (12,6 mnpa KZT / 0,17 %)
USDKZT_0_01IM (448,20 mnpa KZT /5,89 %)

(

RUBKZT_0_001 0,03 mnpa KZT / <0,01 %)
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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’, 8-1 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://twitter.com/kase_kz
https://www.youtube.com/channel/UCoFDMBBuZ4jdfs0DK7p8dIg

