KasakcTaH Kop 6upxachl
KaszaxcTaHckas poHOoBasi bMprKa
Kazakhstan Stock Exchange

TunoBas
npe3eHTauus

Ha 01 wroHna 2021 roga



O KASE KASE
KAS E KASE 6bina ocHoBaHa 1/ Hos6ps

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

47,0% - HBPK }
BaJ/ItKOTHasA 6|/|p>Ka ABa OHA CryCT4

13,1 %— MOEX .
38,8% - pMHaAHCOBbIE OpraHmM3aLmnm MoCJ/IE BBEACHWA HALMOHANIbHOW
Ba/IlOThl KazaxcTaHa — TeHre

KASE — KOoMmmepueckas opraHmsaums,

® HaunoHanbHbIN baHk bGYHKUMOHMPYOLWas

= MOEX B OPIraHn3alMOHHO-TIPaBOBON
50 bopmMe aKUMOHEPHOro ObLLEeCTBa

m bpokepbl

= BaHKu aKumnoHepos

Ha 01.06.21

Po3HWYHbIE MHBECTOPDI

Apyrve

UcTtoyHuk: KASE



Axuum m kanutan KASE

Ha 01 anpeng 2021 roaa:

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

16 858,7 mnH KZT
4 065,6 mnH KZT
5000 000
1075231

15 680,0 KZT

KASE



NMoka3zaTenu poxoaHoctu KASE
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[Mpumedanue: ROA, ROE paccumTaHbl Ha OCHOBaHM CpeAHErOA0BbIX MOKa3aTener akTMBOB v KarnmTana
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Unenbl KASE
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PoHaoBas
E BantoTHas
HepunBaTtuebl

BCEro y4aCTHMUKOB PbIHKa

6aHKOB BTOPOro YPOBHS (13 24)
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

Hoeble uneHbl KASE:

2021
o AO "PanddarmzeHbaHK’/ BanoTHas
o AQO "First Heartland Securities” / nepuBaTyiBbl

2020
o AO "ForteFinace" / poHaoBas
N NEPVBATUBDI
o AO "VichamcKkmm 6aHK "3amaH-baHk" /
BatOTHadA

2019
o AO "CAIFC INVESTMENT GROUP" / BanioTHas
AO "Opraom OrHaHc" / BamoTHas
AO "bark "Bank RBK" / nepviBaTuBsl
AO "lunHxaH baHk KaszaxcTaH" / BantoTHas
AO "Ka3znouta"/ BantoTHas

o O O O

2018
o OO0 MK "®praom OuHaHc"/ doHpoad
o AO "LlecHa Kanutan' / nepvBaTyiBbl
o AO "Tengri Bank" / doHpoBas



PbiHOK KASE KASE

[ToKazaTenm 6UPXEBOro PbiHKa 3a NATb Mecaues 2021 roga

CpenHeaHeBHOE
KOANYECTBO

CeKTOp 6UPXKEBOTO PhiHKA

PbIHOK LIEHHbIX 6yMmar

AKUMN

KopnopaTmeHble gonrossle Lb

b

O6nuraumm MOO

LIB MHBECTUUMOHHbLIX GOHAOB

[MpOU3BOAHbIE LIeHHbIE BYyMark
PbIHOK MHOCTpaHHbIX BallOT
PbIHOK aeHer

Onepaumnv peno

Onepaumny BantoTHOroO CBOMNa
HepvBaTuBbl

NToro

Ob6bem, O6beM

mnpa KZT mnaH USD
2295,3 5432,7
58,4 138,4
691,0 16422
1458,0 34428
31,9 76,1
21,7 51,4
34,3 81,8
5434.,4 12 821,7
50722.,8 119 876.9
45 849,7 108 3479
48731 11 529,0
58 452,5 138 131,3

CpefHeHEBHON CpelHuin o6beM

O6beM CAENOK, OJIHOW ClIeJiKM,

CLEJIOK MIIH KZT MIH KZT
1676 23663 14,1
1557 602,3 0.4
24 7123,5 2973
9 150314 1612,9
0 328,7 1028,6
85 223,3 2,6
1 3539 483,5
382 56 025 146,6
469 522 915 11139
458 472 677,2 10310
11 502381 45671
- - 0,0
2528 602 603 238,4



O6BbeM U CTPYKTYpa pbIHKA

PbiHOK

MHOCTPAaHHbIX
BanloT

InHamuka o6bema TOpPros no
cekTopam, TpaH KZT

151,5

127.8
118.1 118.,0

94,6

2016 2017 2018 2019 2020

LepuBaTunBbl

58,5

e
5M 2021

2020

mapa KZT
2019 -62%
4
250 269 0 204 238 58 2018 e
2017 +7.7%
2016 2017 2018 2019 2020 5M 2016 -72%
2021
PbIHOK KOpNOpaTUBHbIX O6/UraLmii
mnpa KZT 2020 1%
5309 2716 2691 2019 +18%
1154 2018 x2
507 691
2017 +127%
2016 2017 2018 2019 2020 5M 2016 -59%
2021
PbIHOK MHOCTPaHHbIX BaJIlOT
TPAH KZT
12 13 1 12 2020 +4%
:1;' ? % v 7 2019 -17%
% % % % % -5 2018 +9%
BB EBRER
% @ w @w % 2017 1%
2016 2017 2018 2019 2020 5M 2016 -84%
2021
PbIHOK peHer
TPAH KZT
];6 110 q0p 2020 +3%
g 99
83 % % " 2019 7%
| %
2 % % / / o1 2018 -19%
% % % % % 7 2017 64%
2016 2017 2018 2019 2020 5M 2% 8%

2021



PbIHOK aKLUH KASE

O6bvem cpenok, mapa KZT HoBble INCTUHIN
m P[] KaaMyHaml a3 (Bbikyn) i [MepBMYHBIN PBIHOK
B BTOPUUHbBIN PbIHOK B OMUTEHTHI L Boinyckm & JINCTUHMN
141 141 138
23.4 150 127 130 125 126 122
0.8 <0,1
511588 0.0
0,9
249,4 2021 576
- . 4
2016 2017 2018 2019 2020 5M 2021 s s
2016 2017 2018 2019 2020 5M 2021
Kanutanusauus pbiHka akuumn, TpaH KZT OcHoBHble nokasaTtenu 3a 5M 2021 ropa
24 19,8
. 602,3 1557
I
12 18 532 MnH KZT cpeiHe-
AKTUBHbIX cpeaHe- NHEBHOE
6 CYeTOB JIHEBHO KOJI-BO
o6bem CLEeNOK
0

O O ™~ ™~ [e0)] [e0] (@) (@) (@] (@] b

~— ~ ~ ~ ~ ~ ~— ~— eV Al AN

s 5 3 &5 8 b 8 B &2 ¥ 8 X3,0 +27,3% X2,5

s 8 8 5 838 & B8 & 8 42 =B kK 5M 2020 roaa kK 5M 2020 roaa kK 5M 2020 roga

UcTouyHmnk: KASE 8



OTtpacneBas CTPyKTypa CNMCKOB aKLMA KASE

Jlonsa oT kKanuTanusauuun, %

100%
B DHepreTrka 43,8
m OyiHaHCH| 23,2

80%
[MpenocTaBneHre TENEKOMMYHUKaLMOHHbBIX 4.2

yCcnyr

60% m MaTtepuansl 17.8
B [[DOMBILLINEHHOCTb 8.1
407% [MoTpebuTensckme TOBapbl MaCCOBOrO CMpPOCa 0,8
B [TpenocTaBneHne KOMMYHa bHbIX YCAYT <01

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

Oo/o e G 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 KaTeropui NHBECTOPOB Ha
BTOPUYHOM pbiHKe 3a 5M 2021 ropa*

0,3%

13,5%

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 ¥ 36

2016 2017 2018 2019 2020 5M
2021

JdWHaMMNKa aKTUBHbIX CYETOB PO3HUYHbIX UHBECTOPOB
Ha pbIHKE aKuuu

anp.  Mal.  MIOH.  WIon. aBr. CeH. OKT. HOS. €K, AHB. deB. Map. anp.  Man.
2020 2020 2020 2020 2020 2020 2020 2020 2020 2021 2021 2021 2021 2021
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NuHamuka npexca KASE

Nupekc KASE B 2016 — 5M 2021

2162,69

195%

1357,87 185%

175%

2017
5M 2021 +59%
+26,4%
3 381,66

165%
2016 155%
145%
135%
125%

115%

100% \" '\Vrlv 2363,79

2019 ]
+2,6% 9%

105%

UcTouHuk: KASE, Bloomberg

01.01.21

01.02.21

JAMHaMukKa cocTaBASIOLLLUX

Nupekca KASE

01.03.21

HennctuHr
GB_KZMS

rPWP

P

01.04.21

01.05.21

01.06.21

KASE
+87.3%
HSBK +37.5%

GB_KZMS +27,1%

NHpekc
KASE

KZTO
CCBN

KCEL

+26,4%

+25,4%
+15,9%

+5,4%
+3,7%

-8.6%

11



PbIHOK KOPrOpaTUBHbIX O6Mraumvn KASE

O6bvem caenok, mnpp, KZT HoBble NUCTUHIU

u [NporpaMmma GUHAHCOBOM MOANEDXKKIM HAHKOBCKOrO CEKTOPA
L [1epBUYHbIM PBIHOK H DMWTEHTHI L Bbinyckm # JINCTUHMN

B BTOPUYHBIN PBIHOK
33,7

B/ 39,4
45
44 | 2445 N
289,3

281

66
14
2016 2017 2018 2019 2020  5M 2021 - - - s
2016 2017 2018 5M 2021
O61beM KopnopaTUBHOIO Aosra B o6palieHun, OcHoBHble noka3aTtenu 3a 5SM 2021 ropa
TPNH KZT
16 14,9

12

24

/7.1

885

8 mnpa KZT cpeaHe-
AKTUBHbIX cpenHe- AHeBHoOe
4 CYeTOB NHEBHOMN KOJ-BO
ob6bEM caeNnokK
0
= 5 8 5 = 5 = 5 3 8N &= X 2,5 +12,8% X 2,9
e e s S e D T S k 5M 2020 roaa kK 5M 2020 roza K 5M 2020 roza
) o @) o o o o o o o =

UcTouyHmnk: KASE 12



OTpac/ieBasi CTPYKTYPa CIIUCKOB OG/IMraLMid K4Sk

100%
Jlona oT kanuTanusaumu, %

90%
W SHepreTuika 20,8

80%
B OrHaHChI 66,6

70%
[MpenocTaBneHme TeNEeKOMMYHMKALMOHHbIX YCAYT 0,6

60%
B MaTepuansl 0,5
0% [MTPOMbILLNEHHOCTb 11,0
40% m [ToTpebuTenbCKme TOBapbl MAaCCOBOrO CNpOCa 0,1
30% m [TpenocTaBNeHNE KOMMYHaSbHbIX YCNYT 0,2
50% B /IHGOPMALIMOHHbIE TEXHONOT M 0
10 B 31paBOOXpPaHEHME 0
B HeOCHOBHbIE MOTPEebUTENBCKME TOBAPSI 0.2

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 KOPIIOPaTUBHbIX KASE
obnurauwii

ﬂ,OﬂVl OCHOBHDbIX KaTeropMﬁ MHBECTOPOB Ha ﬂ.o"g Hepe3naeHTOB B 6py‘|’To_o6op0Te’ %
BTOPMYHOM pbiHKe 3a 5M 2021 roaa*

5.8
6.0
4,8
54,2% 2.3
/ L2
11

2016 2017 2018 2019 2020 5M
2021

649, 3

JINHaMMKa aKTUBHbIX CYETOB
Ha pblHKE KOPMOpPaTUBHbIX O6aUraLum

1.2%
B baHKM
bpokepsbl-anneps|
W /[p. MHCTUTYLIMOHA/bHBIE MHBECTOPD R E
B Ou3nyeckme nmua E E N
[po4ne tpuaonydeckme nmua a
* T O6lLiero 6pyTTO-060POTa TOPrO KOPMIOPATHBHEIM SO G e el S o S el Fes el Sl el e

ObMraLnamm Ha BTOPUYHOM PbIHKE 1 4



PoiHOK 1B

JlnHamMmuka obbema Topros, mapa KZT

u [ LIb MuHdrHa (noanucka)
L [TepBUYHbIV PBIHOK

B BTOpPWYHbLIV PbIHOK

4,0
1000
4
b/
.
0

2016 2017 2018 2019 2020 5M 2021
UcTouyHmnk: KASE

KASE

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

20 17,3

15

10

5

0

2016 2017 2018 2019 2020 2021

JnHamuka BbinnaT no rocaonry, TpnH KZ T

A0 mHow HBPK

> m L. MeCTHble UCMONMHUTENbHbIE OpraHbl

30 @ B EBpoobmraumm -

N u MEKAM, ocHosro monr
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LleHHble 6ymMmarv MTHBECTULIMOHHDBIX GOHAOB  KasE

O61bvem cpenok, MmnH KZT

538 347 434 910 I I
—-— [ .

2016 2017 2018 2019 2020 5M 2021

Jlonn OCHOBHbIX KaTEropmi UHBECTOPOB
3a 5M 2021 ron*

Bpokepsbl-annepsl

o

o,
43,3 T Mpoune Iopuandeckme
mnpa KZT mua
m pyrne
10,1% MHCTUTYLIMOHANbHbIE
MHBECTOPbI

*  OT 06wero 6pyTTO-060p0OTa TOPrOB LUEHHbIMY GyMaramm
WHBECTULIMOHHbBIX POHAOB

UcTournk: KASE

O6bem TOpros B pa3buBke
Nno MHCTpyMeHTam 3a 5M 2021 ropn, maH KZT

bcc invest BCClIrb . 109,8 (2 caenku)
e FFIN_or 747.6 (384 cnenku)

FHJlag 958.1 (50 caenok)

FHIIhm
JYSAN | rHaigs

INVEST

46,2 (220 cpenok)
8.5 (275 cnenok)

FHJIllg 11,3 (9 caenok)

375,2 (22 cnenkn)

(UL

 FHJlpc
'

& -
ol el RU_UKFFipo

nian

17 953.0 (5 355 cpnenok)

547.1 (57 cpenok)
CSECfe

333,5 (51 cpenka)

centras {

CSECgm

IE_FXBF 169,0 (1 281 cpenka)

US_ICLN 4,0 (7 caenok)

US_GLD_ 8.9 (2 cnenkn)

US_BIL_

258.9 (34 cpenku)

US_SPY_ . 128.0 (463 caenku)
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lNMpousBoaHbie LeHHble 6ymarn KASE

O6bem caenok, mapa KZT O6bem TOpros B pa3buske
Nno MHCTpyMeHTam 3a 5M 2021 roan, mnpa KZT

£ manaenexon

2018 2019 2020 5M 2021 {7 KAZATOMPROM caenka)
Jlonm OCHOBHbIX KaTeropum MHBECTOPOB
3a 5M 2021 ron* 32 (12
bpokepbl-annepsl Kcel | Cﬂ'e"OK)
3,1% )
MNpoune opuanyeckmne et
HALYK
68,7 e @Egmlg - 2,3 (36 caenkm)
MNpA KZT m [Ipyrue ' '
MHCTUTYUMOHa/TbHbIE
MHBECTOPLI
81,0% m Qusmueckne nmua m kaspi kZ
10 ' X

*  OT 06uero 6pyTTO-060p0Ta TOPros8 MPOM3BOAHBIMU LIEHHBIMU ByMaramui

UcTournk: KASE

17



O6emurauvm MOO KASE

O61bembl TOpro, mnpa KZT Ha 01 uioHa 2021 ropa B oduLimansHOM crimcke KASE
HaxoaaTcs 35 BbiNnycKa o6aurauumn
4 opraHu3auuu:

B BTOPUYHBIN PBIHOK e 12 BbiNyCKOB EBPa3smMmcKoro 6aHka paspytimg
e 12 BbiNYyCKOB EBPOMNENCKOro 6aHKa PEKOHCTPYKLMW U
i [1epBUYHBIV PBIHOK PA3BUTUS
534.0 * 4 BbiNyCcKOB MexayHapoAHOW GMHAHCOBOW KOPMNOpaLmMm

e/ BbiNycKa A3MaTCKOro 6aHka pasBmTis

Jlonn OCHOBHbIX KAaTeropuim MUHBECTOPOB
3a 5SM 2021 ropna*

B baHku

267,0

bpokepbl-gnnepsl
14,5%

63,8
mnpa KZT

[Mpoyne topuanyeckme nnua

14.9% w ip. vhcTUTyLMOHANbHBIE

100,6
17.4 MHBECTOPbI

35,0 .
y k 6.1 14

2016 2017 2018 2019 2020 5M 2021

m Ousnyeckme nmua

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



O6beMm, TpsiH KZT

O — N
(X
X
[ -
[V

MNHOCTpaHHbIe B/IIOTDHI

CooTHowWweHue 6mnpxxeBbix
U BHE6GUPIKEBBIX BaJIIOTHLIX Oonepauuin

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

[ BHebupkeBble onepalnn mexay 6aHkammn-pesmaeHtamm PK

mmm Orepaliin Ha cnoT-poiHke KASE

—— [long onepauni Ha cnoT-peiHke KASE B obllem oH6beme
Ba/IIOTHBLIX ONEPaUMi MO MOKYMKE MEXAY GaHKaMK-
pe3naeHTamm PK

VI
VII
VIII

2020 2021

90

75

60

45

30

15

% "ASVN suorr

KASE

CTpyKkTypa 6mp)xeBoro pbiHka 3a 5M 2021 roaa
B o6bemMe ToproB. O6beM B MJIH e ANHUL, BaIOTbl

CNYKZT

772,6
USDKZT o
12 508,3 05%

97.6% RUBKZT
9 642,0
___________ 1,0%

lNpumevaHune: 1011 pacCynTaHbl OT Obbema Topros 8 KZT

O6bemM TOproB Ha cnOoT-pbiHKe, TPpAH KZT

i

2016 2017 2018 2019 2020  5M 2021
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PbIHOK onepauuvim peno KASE

O6bem Topros, Tp/H KZT UHaukaTopbl peno, % roaoBbiX

mllb mHUB

685 744 414
56.8
53 1.5 16

— TONIA — TWINA —TRION

14,0 <o

13,0 <o w -------------------

29,9
L o H T —o i
15.9 11,00 < .

2016 2017 2018 2019 2020  5M 2021 10.0
MHCTpyMeHThl pbiHKa peno (o6bem 3a 5M 2021 / pons):
e AsTopeno c kop3nHou MLUB (41 052,7 mnpa KZT / 89,54 %) 9,0
* AsTopeno c kop3uHom OLNY (10572 mnpa KZT /2,31 %)
* AsTopeno c HLb (3704,0 mapa KZT / 8,08 %) 8,0
* [pamoe peno c HUB (35,8 mnpa KZT /0,08 %)

«  [psmoe peno c MUB (6,6 MAH KZT / <0,01%) /7,0




PbIHOK onepauuy BaJlIlOTHOIO CBOMA  Ka4sE

O6bem Topros, Tp/H KZT

RUBKZT m EURKZT m USDKZT

61,9
33,7 5
256 9.0
9.9
4,9
[

2016 2017 2018 2019 2020  5M 2021

MHCTpYyMeHTBI pblHKa onepauun BaJloTHOro ceona
(0o6bem 3a 5M 2021/ pons):

 USDKZT_0_001 (2 739,1 mnpa KZT / 56,24 %)
USDKZT_0_002 (1913,8 mnpn KZT / 39,25 %)
USDKZT_0_01W (12,6 mnpa KZT /0,26 %)
USDKZT_0_01IM (207,6 mnpn KZT / 4,25 %)

UHamuKaTopbl CBOM-PbIHKA, % rofoBbIX

—SWAP-1D SWAP-2D
T
14 fﬂ' —————————————————————
13 oo
2

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

21



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

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

