KasakcTaH Kop 6upxachl
KaszaxcTaHckas poHOoBasi bMprKa
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TunoBas
npe3eHTauus

Ha 01 anBapa 2022 roga



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

1993 ropga non HaMeHoBaHMEM
AO "KasaxctaHckas poHpoBast b6upxa” "K33aXCKad MEKBAHKOBCKAS
47,0% - HBPK )
BaJIIOTHAs BUpPXKa" ABa AHA CMNYCTH

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

KASE — KOoMmmepueckas opraHmsaums,
bGYHKUMOHMPYOLWas

B OpraHm3aumoOHHO-MPaBOBOM
bopme aKLMOHEPHOIO OBLLECTBA

® HaumoHanbHbIM BaHK
m MOEX

m bpokepbl

aKLUMOHepoB
Ha 01,01,22

m baHku

Po3HWYHbIE MHBECTOPDI

Apyrve

UcTtoyHuk: KASE



Axuum m kanutan KASE

Ha 01 okta6psa 2021 roaa:

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

18 889,7 mnH KZT
4 065,6 mnH KZT
5000 000
1075231

17 568,0 KZT

KASE



NMoka3zaTenu poxoaHoctu KASE

AKTWBbI,

MIH KZT

Yucrtaa npmbbib,
MIH KZT
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Mpumevanue: ROA, ROE paccumTaHbl Ha OCHOBaHWM CPEAHErONOBbIX MOKa3aTenew akTMBOB U KanuTana

0.4
3,6
3,1
8,9
8,9
71,0
51,6
2018 2019

21,3
21,6
11,4
10,4
10,7

1505,8

2020



Unenbl KASE

40 doHpoBas

E BantoTHag
m HepunBaTtuebl

50 BCEro Y4aCTHMKOB PbIHKa

22 6aHKOB BTOPOro ypoBHs (13 22)
pe3ugeHTbl PK

20 6pOKepPCKUX KoMnaHum (13 20)
pe3uageHTbl PK

44 JTOKaJ1bHbIX YYaCTHMKOB

MHOCTpPAaHHbIX Y4aCTHUKa

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

AO “ParipparizeH6ark’, AO "AJIbOA-EAHK’)

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

YYaCTHWUKOB, NPEeAOCTaBNSAIOLLNX
12 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” / nepvBaTmBbl
o AO "AJIbPA-BAHK" / BantoTHas

2020
o AO "ForteFinace" / doHaoBas
N NEPVIBATVBSI
o AO "Mcnamcknii 6aHK "3amaH-bank” /
BatOTHas

2019
o AO "CAIFC INVESTMENT GROUP" / BanoTHasd
o AO "Opuroom PrHaHC" / BamoTHas
o AO "baHk "Bank RBK" / nepvBaTuBbl
o AO "lunHxaH baHk KaszaxcTaH" / BantoTHas
o AO "KasnouTta"/ BanoTHad

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



PbiHOK KASE KASE

[TokazaTenm 6MpPxeBoro pboiHka 3a 2021 roa

CpenHeaHeBHOE
KOANYECTBO

O6bEM
mnH USD

CeKTop 6UPXKEBOIrO pbiHKA

PbIHOK LeHHbIX 6ymar
AKLMM
KopnopaTmeHble Aonrossle Lb
rub
O6auraumm MOO

LIB MHBECTUUMOHHbBIX GOHAOB

[MPOU3BOIHbIE LIEHHbIE BYMark
PbIHOK MHOCTpPaHHbIX BallOT
PbIHOK neHer

Onepauum peno

Onepaumnm BaItloTHOro CBOMNa
epvBaTumBsbl

NToro

6 218,2
429,2
1980,8
3575,9
155,4
38,1

38,8

15 567,8
152 653,6
1416314
110221
<01

174 439.,6

14 591,2
999,8

4 653,4
8390,3
365,5
90,0
92,2

36 480,7
357 800,7
331921,8
25878,8
<0,1

408 872.,6

CpefHeHEBHON CpelHuin o6beM

06beM CAENOK, OJIHOW CAIEJIKM,

CLEJIOK MIIH KZT MIH KZT
2013 25 380.,4 12,6
1863 17519 0.9
36 8084,8 2241
10 14 595,5 13985
1 634,1 935,9
102 155,7 1,5
1 158,3 2731
423 63542,1 150,2
592 623 075,8 1051,8
579 578 087,4 9977
13 44 988,3 3462,8
<1 <0,1 0,2
3029 711 998.3 235,1



O6BbeM U CTPYKTYpa pbIHKA

2021

mapa KZT
540 , 2020
429 2019 -62%
PbiHOK 250 269 204 238

MHOCTPaHHbIX JlepuBaTvBbl 2018 X2
2017 +7.7%

EEIteTT 2016 2017 2018 2019 2020 2021
2016 -72%

PbIHOK KOpnopaTUBHbIX 06/Uraumii
IlnHamuka o6bemMa TOpros no 2021 e

KZT

cekTOopam, TpnH KZT Mpa oo N
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PbIHOK aKUUM

O6bvem cpenok, mapa KZT

m P/l KasMyHaiilas (Bbikyn)
B BTOPWYHBIN PBIHOK
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Kanutanunsauus pbiHKa akuumn, TpaH KZT
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UcTouyHmnk: KASE
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B OMUTEHTHI

2016

2017

HoBble nUCTUHIMN

L Boinyckm

130 125141

2018 2019

KASE
% JINCTUHIN
164
150
126 ‘\
2020 2021

OcHoBHble NoKa3aTenu 3a 2021 rop,

37 245

dKTUBHbIX
cyeTOoB

X2,5
k 2020 roay

1,8

MNH KZT
cpenHe
IHEBHOWN
obbem

+80,8%
K 2020 rony

1863

cpenHe-
JHeBHoOe
KOJ1-BO
cAeNoK

X2,3
k 2020 roay



OTtpacneBas CTpyKTypa CNMCKOB aKLMA KASE

Jlona ot Kanutanusauuu, %

100%
B DHepreTrka 30,6
B OyiHaHCH| 45,6
80%
[MpenocTaBneHne TeENEKOMMYHUKaLMOHHbBIX 2.9
yCnyr
60% m MaTtepuansl 15,3
B [[POMBILLNEHHOCTb 2.5
407% [MoTpebuTensckme TOBapbl MaCCOBOrO CMPOCa 0,7
B [TpenocTaBneHne KOMMYHabHbIX YCAYT <0.1
20% _
B /IHOOPMALMOHHbIE TEXHONOT M
B 3/1paBOOXPaHeHME B
OO/O e TS
2010 2012 2014 2016 2018 2020 B HeOCHOBHbIE MOTpebUTENbCKME TOBaPSI -

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



PbIHOK aKLMIA: MHBECTOPCKas 6a3a KASE

[Lonn OCHOBHbIX KaTeropui NHBECTOPOB Ha
BTOPMUYHOM pbiHKe 3a 2021 rop*

0,1%

12,1%

B baHKky

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

I_Ipoqme ropnaonyeckme nnia

* OT 06LUErO 6PYTTO-060POTa TOProOB aKLUMIMM Ha BTOPUYHOM PbIHKE

6e3 y4eTa KpyrnHbIX CAENOK
UcTtouHnk: KASE

[lonsa Hepe3npeHTOB B 6pyTTO-060pOTE, %

20,3

,.12,3
10,5

5,2
7.3 P 4.4

2016 2017 2018 2019 2020 2021

JdWHaMMNKa aKTUBHbIX CYETOB PO3HUYHbIX UHBECTOPOB
Ha pbIHKE aKuuu

Mal. UIOH. MION. aBr. CeH. OKT. HOA. AeK. AHB. QEB. Map. anp. MaW. MIOH. UION. aBr. CEH. OKT. HOs. [eK.
20202020 20202020 2020 2020 2020 2020 2021 2021 2021 2021 2021 2021 2021 2021 2021 2021 2021 2021
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NuHamuka npexca KASE

Mupekc KASE B 2016 — 2021

2162,69

“ 5 320%

2017 L~ 1357,87 300%

+59/o 2016 280%

+58% )

36750281 200%

240%

2021 220%
+37,4%
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, ,Wv o 160%
I/ 140%

Wy o
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100% \\’ (i 336379 | 100%
80%
2019 5
+2,6% ou%
40%

UcTouHuk: KASE, Bloomberg

01.01.21

01.02.21

01.03.21

JAIMHaMukKa cocTaBASIOLLUX
Mupnekca KASE

01.04.21

HenvctuHr

01.05.21

01.06.21

01.07.21

01.08.21

01.09.21

01.10.21
01.11.21

01.12.21
01.01.22

KASE

KCEL

+136,2%

CCBN +84,6%

HSBK +50,8%

+34,1%

SN KZTO +12,8%

+10,2%

-41,1%

11



PbIHOK KOPrOpPaTUBHbIX O6/Mraumvn KASE

O6vem caenok, mapp KZT HoBble IMCTUHIM
u MporpammMa GUHAHCOBOM NOAAEPIKKM 6AHKOBCKOrO CEKTOPa
L [1epBUYHbIM PBIHOK B DMWTEHTHI L Bbinyckm # JINCTUHMN
B BTOpUYHBIV PBIHOK
33,7 318
267 262 247 256 281
./ 39,4
24,5 k-
65 66 37
4,4 4,5 I 32 I
% 7
2016 2017 2018 2019 2020 2021 2016 2017 2018 2019 2020 2021
O6bemM KOpNOpPaTUBHOIO A0JIra B o6palleHun, OCHOBHbIE nMoka3saTenu 3a 2021 rog
TpnH KZT
15,4

1919 8,1

mnpa KZT cpenHe

AKTUBHbIX cpenHe- NHEeBHOE
CYeTOB NHEBHOMN KOJ1-BO
ob6beEM CLAEeNOoK

g 9 5 5 8 8 g2 g g & &8 & §

e T T N e e L = N 39,2% -26,1% X2,8

= S 3 2 3 85 = g 2 g 5 &8 5 k 2020 roay k 2020 roay k 2020 roay
o &5 o o o b o o 5 &8 o o o

UcTouyHmnk: KASE 12



OTpac/ieBasi CTPYKTYPa CIIUCKOB OG/MraLMiA K4Sk

100%
Jlona ot Kanutanmsauuu, %

90%
W OHepreTurka 26,1

80%
B OrHaHChI 61,6

70%
[MpenocTaBneHme TeneKoOMMYHMKALMOHHBIX YCAYT 0,7

60%
B MaTepuansl 0,5
0% [MTPOMBILLNEHHOCTb 10,7
40% [NoTpeburTensckie TOBapbl MAaCCOBOMO CMpPOCa 0,1
30% M [1pefoCTaBieHMe KOMMYHabHbIX YCYT 0,1
50% B /IHPOPMALIMOHHbIE TEXHONOT M -

/

10 B 31paBOOXpPaHEHME -

. B HeOCHOBHbIE MOTPEBUTENBCKME TOBAPD! 0.2
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

Jlonn OCHOBHbIX KAaTEeropum UHBECTOPO
BTOPUYHOM pbiHKe 3a 2021 rop*

56,0%

1,7
TPpNAH KZT

12,6%

3.8%
B baHK/
bpokepsbl-anneps
W [lp. MHCTUTYLIMOHA/bHBIE MHBECTOPD
B Ou3nyeckme nmua
[po4ne tpuanydeckme nmua

*  OT 06LUero 6pyTTO-060p0Ta TOProB KOPNOPaTUBHbIMM
O6MraUMaIMm Ha BTOPUYHOM DbIHKE

B Ha

Ilona Hepe3upeHTOB B 6pyTTO-060pOTE, %

7.4
5.8
4.8
23
/ 1.2
11

2016 2017 2018 2019 2020 2021

JlMHaMunKa aKTUBHbIX CYETOB
Ha pblHKE KOPMNOpPaTUBHbIX O6amnrauum
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PoiHok I'LIB KASE

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

20 17,8

IOvHamunka o6bema Topros, mappg KZT

u [ LIb MuHdrHa (noanucka)

L [TepBUYHbIV PBIHOK 15

B BTOPUYHBIN DbIHOK
P P 10

0
2016 2017 2018 2019 2020 2021

IvHamuka Bbinnat no rocaonry, TpaH KZT

H HoTbl HBPK

L. MecTHble NCAONHMTENBHbIE OPFaHbl -
B EBpoobanraumm

u MEKAM, ocHoBHOW gonr

2016 2017 2018 2019 2020 2021

UcTouyHmnk: KASE 15



LleHHble 6ymMmarv MTHBECTULIMOHHDBIX GOHAOB  KasE

O6bem cpenok, MiH KZT O6bem TOpros B pa3buske
no MHcTpymeHTam 3a 2021 roa, maH KZT
BCCl_cc | 63.8 (4 coenkw)
bece invest
BCCirb [§ 120,3 (4 caenkw)

E]"]'ff(} - { csecfe | 668.,9 (102 caenkwm)
L (A%
CSECgm [N 437,2 (83 cpnenku)
[ -
FREEDOM _ FFIN_or 2 088,3 (846 cae
finance i FFINgw [P 311,8 (51 caenxa)
538 [ FHIlag [ 1375,5 (226 caenkn)
347 434 910

FHJIds [ 168,7 (4 241 cpenka)
2016 2017 2018 2019 2020 2021 JYSAN - FHaihm [ 157.8 (3 674 cneniu)
INVEST FHIIlg | 66.6 (35 caenok)
Jlonn OCHOBHbIX KaTeropui UHBECTOPOB i FHIlpc D 495,4 (68 caenok)
3a 2021 ron* [ HFINhp B 146.4 (1 cpenka)
0.8% Bpokepbi-aunepsi Hﬁ]‘,&ﬂﬁ:g 7 HFINhs - [ 145,4 (1 cpenka)
T HFINhv 1,0 (25 cpenok)
0, -
11.1% Mpouvne puamyeckme | RU_UKFFvdo | 5.0 (12 caenok)
76,3 nmua RU_UKFFipo
mnpa KZT IE_FXBF [ 713,1(4 610 cpenok)
" [pyrve 363.,9 (49 caenok)
MHCTUTYLMOHANbHbIE us_BiL_ Il '
NHBECTOPSI US_GLD_ 10.5 (8 cpenok)
39.1% ] CDM3V|qecF+)<V|e amua |
US_ICIN [ 121,3 (115 caenok)
* 0T 06LUEro 6pyTTO-06000Ta TOPrOB LIEHHbIMI EYMaramm US_PHO_ - 255,3 (37 cpenok)
VIHBECTUUMOHHbBIX POHAOB US.SPY_ - 340.6 (1 177 caenok)

Uctounuk: KASE
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lNMpousBoaHbie LeHHble 6ymarn KASE

O6bem TOproB B pasbueke
O6vem caenok, mnpa KZT no MHCTpyMeHTam 3a 2021 roa, mnpa KZT

% KASAKTEREKOM 26,6 (2 cnenkn)

-
3.0 3.4 {H‘f- KAZATOMPROM 5,0 (50 caenku)
_— —
2018 2019 2020 2021
Jlonn OCHOBHbIX KaTeropu UHBECTOPOB 4,0 (16 coenok)
3a 2021 ron* Kcel l UCKTIOHEHbI 13 CMIMCKa
c 14 nmioHs 2021 rona
baHku
Bpokepbl-annepsl HAL‘V]{ 3.2 (52 cnenkn)
77,5 mnpp, BANK
KZT H [Ipoyme lopnandeckme nmua

B [lpyrne HCTUTYLMOHAaNbHbIE

MHBECTOPbI m kaspi.kz | 0.1(22 caenkw)

u dusnyeckme nuua

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

UcTournk: KASE
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O6emurauvm MOO KASE

O6bembl TOpros, mapa KZT Ha 01 anuBapsa 2022 ropa B oduLManbHOM CriMcke
KASE HaxoasTcd 46 BbiINnyCKOB o6nuraummn
4 opraHu3auuu:

B BTOPUYHBIN PBIHOK e 24 BbINyCKOB EBPasnmcKoro 6aHka passmTig
e 11 BbINYCKOB EBpONENCKOro 6aHka PEKOHCTPYKLMM 1
i [1epBUYHBIV PBIHOK PA3BUTUS
534.0 e 3 Bbinycka MexayHapoaHOM GUHAHCOBOW KOPropaLmm

e 8 BbIMYyCKOB A3MaTCKOroO 6aHKa pa3BmMTmS

Jlonm OCHOBHbIX KaTeropum MHBECTOpPOB
3a 2021 ron*

<0.1% B baHkn

267,0

Bpokepbi-annepsl

116,9 310,7

mnpa KZT

13,4% [Mpoumne topugnyeckme nmua

100,6
B [1p. UHCTUTYLIMOHaJIbHbIE

35,0 MHBECTOPDI

X k . O

2016 2017 2018 2019 2020 2021

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 2021 rop
1 BHEGUPKEBLIX BAJIIOTHBIX OMepaLMii B o6bemMe ToproB, O6bem B MJIH € AUHUL, BaNIOTbI

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

[ BHebupkeBble onepalnn mexay 6aHkammn-pesmaeHtamm PK

CNYKZT
L EOEAY EURKZT
mm Orepalyn Ha CroT-poiHke KASE USDKZT 0.8% 69.1

354729 L2

o
—o— Jlons onepaunit Ha cnoT-peiHke KASE B 06LieM obbeme 972/3 RUBKZT
BAMIOTHbIX ONEepauUnil No Nokymke mexay Garkamn- S - - 46 7(33.7
pesyaeHtamiPK S T N 1,7%

(@)}
(o)}
O

lNpumevaHune: 1011 pacCynTaHbl OT Obbema Topros 8 KZT

O6bemM TOProB Ha cnoT-pbiHKe, TpAH KZT

W~ o

IV ™

V EEETm—

X

X I ———
W N Ul
S © O

)
o]
2 20 2
1 10 § N
m
3 13,4 11 116
0 0
T = > S = X <
2021 2016 2017 2018 2019 2020 2021
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PbIHOK onepauuvim peno KASE

MHpunkaTopbl peno, 7% roaoBbiX

O6bem Topros, TpsH KZT

— TONIA — TWINA —TRION

b mHUB

14,0

13,0

2,0
0.4 1.6 15,1
11,0

2016 2017 2018 2019 2020 2021

—

MHCcTpyMeHTbI pbiHKa peno, TpaH KZT 100
41 B ABTOPENO C KOp3nHow LB
3% 2.0
2.5 m ABTOpeno ¢ kop3nHown OANY
2%
20 ABTOpeno ¢ nHI'LB 8,0
2% B AsTOopeno ¢ HLB

7.0

m [Tpsmoe peno ¢ HLB

B [Ipsmoe 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
256 9.0
. . 9’9 11'0

2016 2017 2018 2019 2020 2021

MHCTpYyMeHTbl pbiHKa onepauui BaJlloTHOro ceona
(o6bem 3a 2021/ pons):

 USDKZT_0_001 (6 791,5 mnpa KZT / 61,62 %)

USDKZT_0_002 (3631,7 mapa KZT / 32,95 %)
USDKZT_0_01W (12,6 mnpg KZT /0,11 %)
USDKZT_0_01IM (586,1 mnpa KZT /5,32 %)

(

RUBKZT_0_001 0,3 mnpn KZT / <0,01 %)



Cnacmbo
3a BHUMaHnel

@ Kazakhstan Stock Exchange

@ kase_kz

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

kase, kz

(@) KASEInfobot

Pecny6nuka KasaxctaH, 050040

r, AnmaTsl, yn, bamsakosa, 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

