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KASE npoBena caMooLeHKY CBOel AeATEeNIbHOCTU MO pacyeTy
MHAEKCOB U MHOAMKATOPOB Ha cooTBeTcTBME npuHuunam IOSCO

AO "KasaxctaHckas poHaoBas bupxa" (nanee — KASE, bupa), kak opraHnm3aTop TOproB LieHHbIMY Bymaramu,
CaMOCTOAITENbHO OCYLLECTBNAET pacyeT MHAEKCOB U UHANKATOPOB AEHEXHOro U (hOHAOBOrO PbiHKOB (Oanee —
MHoukaTopbl), KOTOpble [AEMOHCTPUPYIOT MWHBECTOPaM W aHanuTMkam npoucxogsime  U3MeHEeHus
B ONpeAeneHHOM CErMeHTE pbiHKa LieHHbIX Bymar 1 noBbIWaoT y3HaBaeMoCcTb (DOHA0BOMO pbiHKa Pecnybnvku
KazaxctaH no Bcemy mupy.

Ha cerogHsawHuin aeHb KASE ny6nukyeT 33 nnHgukatopa, BkioYas:

e 21 uHpgekc coHgoBoro pbiHka: NHoekc KASE, nHgekcel ESG obnvraumn, nHOekcbl rocygapCTBEHHbIX U
KopnopaTuBHbIX 06nurauui;

e 10 nHaekcoB aeHexHoro pbiHka: TONIA, TRION, SWAP-1D n SWAP-2D, TONIA Compounded u ap.

e 2 kOMNO3MTHbIX MHAekca: Money and Bond Market Index n Money Market Index.

B uenax cobGniogeHnss  MNpu3HaHHbIX ~ MeXOyHapoAHbIX  HOPM MO KayecTBy, NpPO3payHOCTU
n oTBeTcTBEHHOCTN KASE nposena camooLEeHKY CBOeW AeATENMbHOCTM N0 pacyeTy MHOEKCOB U MHOANKATOPOB
POHO0BOr0 U AEHEXHOro PbIHKOB Ha COOTBETCTBME OOKYMeHTY MexayHapoaHoW opraHusaumm KOMUCCUA No
ueHHbiMm  Bymaram (IOSCO) "OcHosononaratoowme MpuHUMNBLI AN (PUHAHCOBBIX  UHAWKATOPOB"
(nanee — MNpuHumnbl Ana dpuHaHcoBbIX nHamkatopos I0OSCO).

MpuHumnbl ana duHaHcoBbix MHaukaTopoB IOSCO 6Gbinn pa3paboTtaHbl kak 6a30Bbl MeXAyHapOoOHbIN
CTaHOapT, HarnpaBfeHHbl Ha MOBbIWEHWe OTKPbITOCTU W  CHWXEHWE HeOoMnpeaereHHOCT B pacyeTax
PUHAHCOBBLIX UHONKATOPOB.

CootBetctBre npuHumMnam [OSCO B 4acTu [eAaTenbHOCTM MO pacyeTy WHAOMKAToOpoB obecnevnBaeT
Npo3payHOCTb U HAAEXHOCTb [aHHbIX, YKPenmnseT [OOBepue YYacTHUKOB pblHKA, COOTBETCTBYET
MeXOyHapOA4HbIM CTaHgapTam W AenaeT pPbIHOK MpuBNeKaTenbHbIM Ans rnobanbHbiX MHBECTOPOB. JTO
MUHUMN3MPYET PUCKM MaHUMNynsauMn 1M owmboK, NOAAEePXKMBAET BbICOKOE Ka4yeCTBO pac4eToB U ynpollaeT
B3aUMOLEWCTBUE C perynaTopamu.

MpuHUMnbl onsa duHaHcoBbIX MHAMkKaTopoB IOSCO BkmovaloT B ceba TpeboBaHus K perynupoBaHuio
PUHAHCOBBLIX UHOVKATOPOB, B YAaCTU:

e CUCTeMbl ynpaBrieHna U cuctemMa KOHTpOIA,

e OTBETCTBEHHOCTU agMUHUCTpPAaTOopa CbMHaHCOBOFO MHOUKaTopa,

Ka4yecTBa pacyeTa (bI/IHaHCOBOFO MHOUKaTopa,
e KayeCTBa MeToaosiormm CbMHaHCOBOFO NHOUKaTopa.

B cooTBeTCTBMM C pesynbTaTamu NPoOBeAEHHON CaMOOLLEeHKM hopMnpoBaHNA PrHaHCOBLIX MHAMKaTopoB KASE
COOTBETCTBYET BCEM OCHOBHbLIM NPUHLINMAM, @ UMEHHO:

— KoHTponb wu ynpaenexHwe: dopmupoBaHme WHAMKaTOpoB KOHTponupyetca KomuTeTom Mo wuHAekcam
n uHamkatopam KASE, koTopbii BKNOYaeT He3aBUCMMOro npeactaButens Accoumaunn UHaAHCUCTOB
KasaxcTtaHa, pyKoBOACTBO U cneyunanuctos bupxn.

— Honutrka dopmMmnpoBaHUs: OCHOBHLIE Lienn, NPUHLMMNBI (POPMUPOBaAHUSA 1 pacnpocTpaHeHus MHOukaTopos
onpeaenexs! Monutukon dopMmnpoBaHnsa MHOEKCOB U nHankatopoB KASE.

— MeToavkM pacyeTa M Npo3padHOCTb CTPYKTYpbl: Bupxka camocTtosTenbHo paspabatbisaeT Metoguku
dopmupoBaHms MHaukaTopoB, KOTopble cogepaTt NnoapobHyo MHdopMaLuio o cTpykType MHavkaTopos
1 06 nsmepsieMblX NPeACcTaBUTENbCKMX CUCKAx, U NMyBruKyeT nX Ha CBOEM WMHTepHeT-caiTe, Npu 3TOM



https://kase.kz/ru/stock_market/
https://kase.kz/ru/money_market/
https://kase.kz/ru/money_market/repo-indicators/tonia_compounded/
https://kase.kz/ru/stock_market/mbm-index/

aHoOHCMpoBaHMe o ny6nm<au,l414 HOBOW Mnn I'IepeCMOTpeHHOVI MeToamku 5|/|p>|<a npeacraBnAaAeT B BUAe npecc-
penn3a nnn HoBOCTMW.

— PerynapHas npoeepka: [NpaBneHne bupxu n KomuteT no uHAekcam u mHAMKaTopam nepuoamnyvecku
nepecmaTpvBaloT Jdencteywowme Metoamkm ¢opmupoBaHa MHOMKATOpPOB B LEnsX OnpeaerneHus
HeobxoaMMOoCTU n3aMeHeHns MeToguk, a Takke obecneyeHns NogaepXKaHus HagexHocTn MHONKaToOpoB.

— Wcnonbayemble AaHHble: AN pacYeTOB MPUMEHSIOTCSH WCKMIOYUTENBHO AaHHble C TOProBOW MIOLLAAKU
KASE — perynupyemoro pbiHka KaszaxctaHa. Bce aaHHble AOCTYMHbI B OTKPLITOM AOCTYMNE Ha caiite Bupxu.

Otyer KASE o cobniogeHun ocHoBononarawowmx npuHuunos IOSCO ans pMHaHCOBBLIX WMHAMKATOPOB
onybnukoBaH Ha MHTepHeT-canTe KASE no agpecy https://kase.kz/files/mix/report_iosco.pdf

KASE, cneagys npuHumnam IOSCO, noBbillaeT CBOK KOHKYPEHTOCMOCOOHOCTb, YKPENMSAET PbIHOYHbIE MO3ULUK
n obecnevmBaeT JONTOCPOUHYIO YCTONYMBOCTb (PMHAHCOBOWN MHPPaACTPYKTYpPhbl, YTO CNOCOBCTBYET MHTErpauumn
B MexayHapoaHoe rHaHcoBOe coobLLecTBO.

B uensax passutua doHaoBoro pbiHka Pecnybnukn KasaxctaH KASE perynspHo o6HOBNSAET CNMCOK MHAOEKCOB,
COBEPLLEHCTBYET anropMTMbl pacKkpbiTUA NPeacTaBUTENBCKMX CMUCKOB UHOEKCOB M yNy4yllaeT KOMMYHUKaLUIO
C yyacTHMKaMu pblHKa. OTW LWarm MoMoralwT oOueHMBaTb 3(PEEKTUBHOCTb WHBECTULMOHHBIX nopTdenen
N CpaBHMBATb UX C OPYTMMW PbIHOYHBIMUW 3TanoHaMM.

[Ansa cnpaBku

AO "KaszaxctaHckas coHgoBasa Gupxa" (KASE) asnsetcs segylen doHgoson 6upxen B LleHTpanbHo-
AsnaTtckom permoHe. KASE 3aHumaeT BTOpoe MmecTo cpean 6upx CHIT no obbemy TOpProB LEHHbIMU
Gymaramu, 1 4eTBEPTOE MECTO No 00bEMY KanuTanu3aunm pbiHka akumi oupx FEAS.

OTO yHuBepcanbHas TOproBasd Mrolagka AN KOPMopaTUMBHBIX M FOCY4APCTBEHHbLIX LEHHbIX Oymar,
obnuraumin MexayHapoaHbIX (OUHAHCOBBLIX UHCTUTYTOB, MHOCTPAHHLIX BartoT, Oonepaumin pbiHKa AeHEer — peno
1 CBOM, a Takke Npon3BoaHbIX MHCTpymeHToB. KASE saBnsietcst uneHom MexayHapogHon cdenepaumm ompx
(WFE), ®epepaumnun EBpo-Asnatcknx choHaoBbIX bupx (FEAS) n opyrmx MexayHapoaHbIX U OTEYECTBEHHbIX
npodeccuoHanbHbIX 00beaVHeHWW, a Takke Yy4yacTHMKOM wuHuumatmebl OOH "®oHpoBble 6Gupxu
3a ycTonyuBoe passutue”.
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