KasakcTaH Kop 6upxachl
KaszaxcTaHckas poHOoBasi bMprKa
Kazakhstan Stock Exchange

TunoBas
npe3eHTauus

Ha 071 ¢gpeBpansa 2020 roga



O KASE
KASE

AO "KaszaxcTtaHckaa ¢oHpoBas 6Mpxa”
49,1% - HBEPK
3,4 %— MOEX
32,7% - PUHAHCOBbIE OpraHM3aLnm

® HaumoHanbHbIM BaHK

= MOEX

® bpokepbl 58

S aKLUMOHEPOB
Ha 01.02.20

Po3HWYHbIE MHBECTOPDI

Apyrve

UcTtoyHuk: KASE

KASE

KASE 6bina ocHoBaHa 17 HOA6PS
1993 ropa noa HavMeHoOBaHWMEM
"KazaxcKkasd mexxbaHKOBCKas
BA/IIOTHAsA 6MPXKa" ABa AHSA CryCTs
Nocne BBeAEHMS HaLLMOHaIbHOW
Ba/ItOThI Ka3axcTaHa — TeHre

KASE — KOoMmmepueckas opraHmsaums,
bGYHKUMOHMPYOLWas

B OpraHm3aumoOHHO-MPaBOBOM
bopme aKLMOHEPHOIO OBLLECTBA



Axuum m kKanutan KASE

Ha 01 aHBaps 2020 roaa:

COOCTBEHHbIN KannTa
OMNavYeHHbIM YCTaBHbIN KanmnTan
KOJIMYECTBO OOBABNEHHbIX aKLMM
KOJIMYECTBO Pa3MELLEHHbIX aKLI
KONMMYECTBO BbIKYMIEHHbBIX aKL MM
6a1aHCOBas CTOMMOCTb aKLMK

11 383,6 MmniH KZT
2 661,8 MmnH KZT
5000 000

9/4 35735

135 329

11 845,0 KZT

KASE



NMoka3zaTenu poxoaHoctu KASE KASE

AKTWBBbI, YucTtaa npmbbinb, JloXxoaHOCTb JloxoaHOCTb
MJIH KZT MIH KZT aKTUBOB, % Kanutana, %
2018 51 585,8 965,3 1.9 10,8
2017 10 009,5 /92,8 /7.9 9.9
2016 /7 809,9 /21,8 9,2 10,0
2015 8 516,9 1060,1 12,4 16,8
2014 56774 ©667/,7 11,8 13,2
2013 5224,8 352,9 0,8 /7.9
2012 29679 210,0 /71 8,3
2011 2 6615 162.1 0,1 7,0
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B AKTVBbI, MIH KZT ~ mEmYucTag npuobbiib, MIH KZT = e===]1OXOAHOCTb aKTUBOB, % JOXOOHOCTb KanuTana, %



Unenbl KASE
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PoHpoBas
E BantoTHas
m HepunBaTtuebl

BCEro y4aCTHMKOB PblIHKa

6aHKOB BTOPOro YpPOBHS (13 27)
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

HoBblie uneHbl KASE:

2019
o AO "CAIFC INVESTMENT GROUP" / BantoTHad
AO "Opuagom OGuHaHc "/ BantoTHas
AO "baHk "‘Bank RBK "/ nepuBaTuBbl
AQO "LUnHxaH baHk KazaxcTaH" / BantoTHas
AO "KaznouyTa" / BantoTHas

O O O O

2018
o OO0 VK "®purpom PuHaHc'/ doHaoBas
o AO "LlecHa Kanutan" / nepuBaTyBbl
o AO "Tengri Bank” / poHaoBas

2017
o OO0 "YHMBEP Kanutan"/ ¢oHnoBas
VN 0eprBaTMBI
o AO "ATDObaHK" / nepvBaTuBbl
o AO "EBpa3sumnckmm Kanmutan" / nepuBaTuBbl



PbiHOK KASE KASE

[ToKkazaTenm 6UPXeBOro pbiHka 3a oanH mecau, 2020 roaa

O6beM CpeanHenHeBHoe CpeanHenHeBHOM Cpe,EI,Hlill;I ob6bem

CekTop 6MPXXEBOIrO pbiHKA win USD KOJINYECTBO O6beEM CHENOK, OOHOW CLOEJNKM,

COeNnoK mnpa KZT mnpa KZT
PbIHOK LIeHHbIX ByMar 260,0 ©688.5 433 13,0 <0,1
AKUMN 17,9 47,4 424 0.9 <0,1
KopnopaTveHble Aonrosble LIb 58,9 155,8 6 2,9 0,5
rUb 182,3 482,8 2 91 4.4
O6nuraumm MOO 0.8 2,1 <1 <01 0,3
LIB MHBECTUUMOHHbBIX GOHAOB 0,1 0,3 2 <0,1 <0,1
[MTpon3BOAHbIE LieHHbIE GyMary 0 0 0 0 0
PbIHOK MHOCTpPaHHbIX BantoT 905,2 2 391,0 345 45,3 0.1
PbIHOK leHer 79724 21 061,2 308 398.,6 1.3
Onepaumnw peno 62411 16 485,3 281 312,1 1.1
Onepaumny BankOTHOroO CBOMNa 17314 45759 27 86,6 3,2
IlepuBaTuBbl 0 0 0 0 0
NToro 91377 24 140,7 1087 456,9 0,4



O6BbeM 1 CTPYKTYpa pbIHKA

mnpa KZT 2019 -62%

269 540 2018 X2

PbIHOK 174 250 204 18 2017 +7,7%

MHOCTPAaHHbLIX LepvBaTuBbl 2016 -72%

BaNioT 2014 2015 2016 2017 2018 2019 1M 2015 .
2020

2014 +48%

PbIHOK KOpPNOpPaTUBHbIX O6Mraumii

IvHamunka o6bema TOpPros no mnpa KZT
2716 2019 +18%
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PbIHOK aKLUUM

O6vem cpenok, mnpa,. KZT

m P[] KaaMyHaml a3 (Bbikyn) L KasMyHamlas
i [TepBUYHBIN PBIHOK B BTOPUYHbIM PbIHOK
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UcTouyHmnk: KASE
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OcHoBHble nokKasaTenu 3a sHBapb 2020 ropa
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895,9
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MIH KZT cpenHe-
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OTtpacneBas CTPyKTypa CNMCKOB aKLMA KASE

Jlona oT KanuTannsauuu, %

100%
W OHepreTrka 507
m OyHaHChI 15,9

80%
MpenocTaBneHmne TeNEKOMMYHUKALUOHHbBIX YCayT 4,7
60% B MaTepuansl 15,9
B [ 1POMBILLIEHHOCTD 7,6
40% MoTpebuTenbCKme TOBapbl MaCCOBOIO Crpoca 11
® [peoCTaBNEHNE KOMMYHAabHbIX YCAYT <01

20%
B /IHGOPMALMOHHbBIE TEXHONOM M 0
B 31paBOOXPaHEHVE 0

0%
e0l2 2014 2016 2018 2020 W HeoCHOBHbIE NOTPeBUTENLCKME TOBAPS 0.1

lNpumMeyaHue: B ka4eCTBe knaccupukaTopa mcronedyetcs "Global Industry Classification Standard (GICS)®"
UctouHunk: KASE 9



PbIHOK aKLMIA: MHBECTOPCKan 6a3a

[Lonn OCHOBHbIX KaTeropuit NHBECTOPOB Ha
BTOPUYHOM pblHKEe 3a sHBapb 2020 ropa*

0,01%

10,9%

B baHKku

bpokepbl-amnnepsl
B [Ip. MHCTUTYUMOHANbHbIE MHBECTOPSI
B Ou3nyeckme nmua

[Tpoune prandeckme n1ua

* OT 06Lero 6pyTTo-060p0OTa TOProOB aKUMSIMM Ha BTOPUYHOM PbIHKE
UcTtouyHmnk: KASE

KASE

[lonsa Hepe3npeHTOB B 6pyTTO-060pOTE, %

26,1

20,3

10,5
/71

FS 5,2
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JdVWHaMKNKa aKTUBHbIX CYETOB PO3HUYHbIX UHBECTOPOB
Ha pbIHKE aKuuu
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NunHamuka UHpexkca KASE KASE

MHpekc KASE B 2016-1M"'2020 JAMHaMukKa cocTaBASIOLLLUX
Mupnekca KASE

160%

2162,69

1357,87' 140%

HSBK +30%
KCEL +26%

120%
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80% -19%
KZTO -23%
100% 2 363,79
2 299,25
60%
2020 2019 > oo oo QO
2 zZzz 2222222228 g
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UcTouHuk: KASE, Bloomberg 11



PbIHOK KOPrOpaTUBHbIX O6Mraumvn KASE

O6bvem cpenok, mnpa KZT

u [1porpaMmma GprHaAHCOBOW NOALEPKKM GAHKOBCKOIO CEKTOPa
L [1epBUYHbIM PBIHOK
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OcHoBHbIe noKasaTenu 3a sHBapb 2020 roaa
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OTpac/ieBasi CTPYKTYPa CIIUCKOB OG/MraLMiA K4Sk

100%
Jlonsa oT kanuTanusaumu, %

90%
W SHepreTuka 25,1

80%
B OrHaHChI 54,6

70%
[TpenocTaBneHme TeENEKOMMYHMKALMOHHbIX YCyT 0,8

60%
B MaTepuansl 0,6
0% [MTPOMBILLNEHHOCTb 10,2
40% [NoTpeburTensckie TOBapbl MAaCCOBOMO CMpPOCa 0,3
30% B [lpefocTaBneHme KOMMYHanbHbIX YCAyT 0,2
20% \ B /IHPOPMALIMOHHbIE TEXHONOT M 0
10 B 31paBOOXpPaHEHME 0
0 B HeOCHOBHble MOTPebUTENbCKME TOBAPSI 6,2

2014 2015 2016 2017 2018 2019 2020
B kauecTse knaccuomrkaTopa ncnonssyetcs "Global Industry Classification Standard (GICS)®"

UcToyHuk: KASE 1 3



MHBecTOpCKas 6a3a pbIHKa KOPIIOPaTUBHbIX KASE

obnvraumm

[0 OCHOBHbIX KaTEropum MHBECTOPOB Ha
BTOPUYHOM pbiHKe 3a gaHBapb 2020 roaa*

P
29,6
mnpn KZT

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

Ilona Hepe3uaeHTOB B 6pyTTO-060pOTE, %
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PoiHok I'LIB KASE

HnHammka obbema Topros, mapa KZT CyMMa rocylapCTBeHHOro aoJira (No HoMmuHany),
Topryemoro Ha KASE, TpnH KZT
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LleHHble 6ymMmarv MTHBECTULIMOHHDBIX GOHAOB  KasE

O6bem cpenok, MnH KZT O61bem ToproB B pasbuBke
Nno MHCTpYMeHTaMm 3a ssHBapb 2020 roaa, mnH KZT

US_BIL_ 68,0 (3 coenkun)

IE_FXBF 0.1 (8 caenkwu)

ASYL_or - 18,4 (4 cpenkun)
US_SPY_ . 5.2 (12 caenok)

CSECgm I 1,0 (1 caenxa)

csecre [N 11,1 (4 caenkm)
909,9
[ onn OCHOBHbIX KaTeropuit UHBECTOPOB
3a 1M 2020 ropa*
bpokepbl-amnnepsl
537,9
434,0 Mpoune topnanyeckme
346,8 207,6 nmua
MAH KZT o, '™Ap. MHCTUTYUMOHaNbHbIE
35,3% NHBECTOPbI
103,8

m Ousmyeckme nnua

5,8%
2014 2015 2016 2017 2018 2019 1M 2020

2.4

* oT r TTO- Ta TOProB LEHHbIMM GyMaramim
UNeTouHmuK: KASE OT 06L1ero 6pyTTO-060p0OTa TOProB LEHHbIMM ByMara 16
WMHBECTULIMOHHBIX POHAOB



O6emurauvm MOO KASE

Ha 01 ¢peBpang 2020 roaa B oPuLIMaNbHOM CMIUCKE

O6bembl Topros, mnpa KZT KASE HaxoaTCA 30 BbiNyCKOB o6nurauuni
5 opraHusauum:
e 12 BbINYCKOB EBPa3snmcKkoro 6aHka passuTis
B BTOPWYHbIN DBIHOK « 10 Bbinyckos EBpONENCKOro 6aHKa peKOHCTPRYKLMM U
pPa3BMTUA
e 4 Bbinycka MexayHapoaHOW GUHAaHCOBOM KOpMopaLumm
e 1BbINyCK EBPOMENCKOro MHBECTULMOHHOTO H6aHKa
e 3 BbiNycka A3MaTCKOro 6aHka pas3BmTms

i ['lepBUYHBIN PBIHOK

Jlonn OCHOBHbIX KaTEropmit UHBECTOPOB
3a siHBapb 2020 ropa*

B baHKuK

100,6 50.0% Bpokepbl-aunepsbl
1617.4 [Npoumne topugnyeckme nmua
MnH KZT

35,0

0
X X
2014 2015 2016 2017 2018 2019 1M

2020

UcTouyHuk: KASE * OT 06ujero 6pyTTO-060pPOTa TOPros obmraumamm MPO 17

B [1p. MHCTUTYUMOHANbHbIE
NHBECTOPbI

m Dusnyeckme nmua



O6beMm, TpsH KZT

MHOCTpaHHbIe BAIIOTDHI KASE

@]

N

NO

CTpykTypa 6Mp)xxeBoro pbiHka 3a sHBapb 2020 roaa

CooTHOLLEHME 6UPXKEBbIX B o6bemMe Topros. O6beM B MJIH €AUHUL, BajllOTbI

n BH€6Mp)KeBbIX BaJIlOTHbIX orlepau,vuh

[ BHebupkesble onepaunmn Mexay 6aHkamm-pesmaeHTamm PK n
HaHkamu-HepesnaeHTamum PK

CNYKZT
[ BHebupkesble onepalnmn mexay 6aHkammn-pesmaeHTamm PK 54,6

USDKZT

mm Orepaliin Ha cnoT-poiHke KASE

PARYAOR®)
99 2% RUBKZT

—&— [long onepaunin Ha cnoT-poiHke KASE 8 obuiem obbeme 365.4
Ba/IOTHDBIX ONEPaLMi NO NOKyNKe Mexay 6aHKamMm- 0.2%
pesnaeHTamm PK

90
/5 lNpumevaHune: 1011 pacCynTaHbl OT Obbema Topros 8 KZT
60 O6bemM TOpros Ha crnoT-pbiHKe, TpaH KZT
45
=
30 o
xn
=
5 g 13,4
s 11,1
0
252>;§§§x;§— 0.9
2019 2020 2014 2015 2016 2017 2018 2019 1M 2020
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PbIHOK onepauuvim peno KASE

O6bem Topros, Tp/H KZT UHaukaTopbl peno, % roaoBbiX
b ®mAUb —TONIA — TWINA
85 74,4 711
T H I R
45 cmmme e
L A L
35 cemmemefeeo oo -
11,8 11,0
0.1 0.4 Mzl 1.5

2013 2014 2015 2016 2017 2018 2019 1M 2020
MIHCTpyMeHTbI pbiHKa peno (o6bem 3a 1M 2020 / pons):
e AsTopeno c kop3nHon ’Ub (6 118,3 mnpa KZT / 98,03 %)
* ABTOpeno c kop3nHom HUB (14,2 mnpa KZT /0,23 %)

« AsTopeno c HUbB (54,7 mnpn KZT /0,88 %)
* ATOpeno c uHIB (0,1 mnpa KZT /0,001 %)
* AsTOpeno c LK (48,1 mnpa KZT / 0,77 %)
* [lpamoe peno c HLB (1,8 Mmnpa KZT /0,03 %)

« [lpamoe peno ¢ LK (3,8 mnpa KZT / 0,06 %)




MHCTpYyMeHTBI pblHKa onepauun BaJloTHOro ceona
(o6bem 3a 1M 2020 / pons):

PbIHOK onepauuy BaJlIlOTHOIO CBOMA  Ka4sE

O6bem Topros, Tp/aH KZT UHankaTopbl CBOM-pbIHKA, 7% rofo0BbIX

RUBKZT —SWAP-1D SWAP-2D

= EURKZT

m USDKZT 538
2013 2014 2015 2016 2017 2018 2019 1M 2020

. I

USDKZT_0_001 (313,2 mnpa KZT /26,4 %)
USDKZT_0_002 (1395,5 mnpa KZT / 72,5 %)
USDKZT_0_01W (3,8 Mmnpa KZT /0,2 %)
USDKZT_0_01IM (18,9 mnapn KZT /0,9 %)

2013
201
2015
2016 -
2017
2018
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2020 -
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Cnacmbo
3a BHUMaHnel

@ Kazakhstan Stock Exchange

@ kase_kz

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

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

