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ITS World Index (USD)

The ITS World Index (USD) captures large-cap representation across America, Europe 
and Asia including Kazakhstan. 


With ITS liquidity hub the well balanced ITS World Index is a unique opportunity to get 
all main equities available in Central Asia in one compact basket.

PERFORMANCE

CUMULATIVE INDEX PERFORMANCE — NET RETURNS (USD)

INDEX All-timeYTD

The ITS World Index was launched on August 10, 2023. Data prior to this date is based on a hypothetical back-test (i.e. calculations of how the index might have performed over that time 
period had the index existed), not actual performance, and is based on the index methodology in effect on the index launch date. Since ITS had launched its operations on June 06, 2023, 
index methodology rules may be relaxed to capture enough universe of securities to simulate the target market the index is designed to measure. For example, the list of securities, 
market capitalization and liquidity thresholds may be reduced. There are frequently material differences between back-tested performance and actual results. Hence actual returns may 
be lower than back-tested returns. Past performance -- whether actual or backtested - is no indication or guarantee of future performance.

Please refer to the methodology for the index on www.itsx.kz for more details about the index, including the manner and timing of rebalancing, criteria for additions and deletions, 
methods of calculations, and politics towards corporate actions. Back-tested performance is for use with institutions only, not for use with retail investors.
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SHARPE RATIO

Sharpe ratio measures the 
performance of an investment in 
index since 05/2020 compared to a 
risk-free asset (US 3 Month T-Bills) 
after adjusting for its risk.

MAXIMUM DRAWDOWN

A maximum drawdown is the maximum observed loss from a peak to a trough of  
a portfolio, before a new peak is attained. 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The ITS World Index was launched on August 10, 2023. Data prior to this date is based on a hypothetical back-test (i.e. calculations of how the index might have performed over that time 
period had the index existed), not actual performance, and is based on the index methodology in effect on the index launch date. Since ITS had launched its operations on June 06, 2023, 
index methodology rules may be relaxed to capture enough universe of securities to simulate the target market the index is designed to measure. For example, the list of securities, 
market capitalization and liquidity thresholds may be reduced. There are frequently material differences between back-tested performance and actual results. Hence actual returns may 
be lower than back-tested returns. Past performance -- whether actual or backtested - is no indication or guarantee of future performance.

Please refer to the methodology for the index on www.itsx.kz for more details about the index, including the manner and timing of rebalancing, criteria for additions and deletions, 
methods of calculations, and politics towards corporate actions. Back-tested performance is for use with institutions only, not for use with retail investors.
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CONSTITUENTS

ITS World has a concentration limit of 10% per a component. If the weight of one or 
more Index Components (or the sum of all weights for the Index Components of one 
Issuer) exceeds 10% on Rebalance Day, excess weight value is distributed among the 
remaining Index Components from the same region proportionally. 

Constituents of the Index on the last Rebalance Day
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Americas

AAPL
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GOOG


GOOGL
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Apple Inc.


Microsoft Corporation


NVIDIA Corporation


Amazon.com, Inc.


Alphabet Inc. Class C


Alphabet Inc. Class A


Meta Platforms, Inc. Class A


Berkshire Hathaway Inc.


Broadcom Inc.


Tesla, Inc.


Eli Lilly and Company


Walmart Inc.


JPMorgan Chase & Co.


Visa Inc.


Mastercard Incorporated class A


Exxon Mobil Corporation


UnitedHealth Group Incorporated


Costco Wholesale Corporation


Oracle Corporation

5,04%


4,46%


4,35%


3,24%


3,12%


3,10%


2,36%
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1,39%


1,39%


1,15%


1,15%


1,06%


1,01%


0,76%


0,73%


0,70%


0,67%


0,65%

ASIA

7,66%


6,11%


3,74%


2,75%

BABA


TM


SONY


IBN

Alibaba Group Holding Limited ADR


Toyota Motor Corporation


Sony Group Corporation


ICICI Bank Limited

The ITS World Index was launched on August 10, 2023. Data prior to this date is based on a hypothetical back-test (i.e. calculations of how the index might have performed over that time 
period had the index existed), not actual performance, and is based on the index methodology in effect on the index launch date. Since ITS had launched its operations on June 06, 2023, 
index methodology rules may be relaxed to capture enough universe of securities to simulate the target market the index is designed to measure. For example, the list of securities, 
market capitalization and liquidity thresholds may be reduced. There are frequently material differences between back-tested performance and actual results. Hence actual returns may 
be lower than back-tested returns. Past performance -- whether actual or backtested - is no indication or guarantee of future performance.

Please refer to the methodology for the index on www.itsx.kz for more details about the index, including the manner and timing of rebalancing, criteria for additions and deletions, 
methods of calculations, and politics towards corporate actions. Back-tested performance is for use with institutions only, not for use with retail investors.
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NTES


JD


TEAM


TAK


BIDU


LI


CHKP


YUMC


TEVA


CYBR


MNDY

NetEase, Inc.


JD.com, Inc. ADR


Atlassian Corporation Class A


Takeda Pharmaceutical Company Limited


Baidu, Inc.


Li Auto Inc.


Check Point Software Technologies Ltd.


Yum China Holdings, Inc.


Teva Pharmaceutical Industries Limited, ADR


CyberArk Software Ltd.


monday.com Ltd.

1,68%


1,54%


1,53%


1,18%


0,80%


0,70%


0,61%


0,46%


0,45%


0,44%


0,35%

The ITS World Index was launched on August 10, 2023. Data prior to this date is based on a hypothetical back-test (i.e. calculations of how the index might have performed over that time 
period had the index existed), not actual performance, and is based on the index methodology in effect on the index launch date. Since ITS had launched its operations on June 06, 2023, 
index methodology rules may be relaxed to capture enough universe of securities to simulate the target market the index is designed to measure. For example, the list of securities, 
market capitalization and liquidity thresholds may be reduced. There are frequently material differences between back-tested performance and actual results. Hence actual returns may 
be lower than back-tested returns. Past performance -- whether actual or backtested - is no indication or guarantee of future performance.

Please refer to the methodology for the index on www.itsx.kz for more details about the index, including the manner and timing of rebalancing, criteria for additions and deletions, 
methods of calculations, and politics towards corporate actions. Back-tested performance is for use with institutions only, not for use with retail investors.

EUROPE

Kazakhstan

KMG


KSPI

NC “KazMunayGas” JSC


Joint Stock Company Kaspi.kz

2,11%


1,89%

SAP


AZN


NVS


SHEL


SPOT


BUD


CB


UBS


RIO


BTI


RACE


NXPI


ALC


GRMN

SAP SE (adr)


AstraZeneca PLC


Novartis AG


Shell plc


Spotify Technology S.A.


Anheuser-Busch InBev SA/NV


Chubb Limited


UBS Group AG


Rio Tinto plc, ADR


British American Tobacco p.l.c.


Ferrari N.V.


NXP Semiconductors N.V.


Alcon Inc.


Garmin Ltd.

4,93%


3,48%


3,34%


3,11%


1,83%


1,79%


1,74%


1,53%


1,53%


1,38%


1,25%


0,78%


0,69%


0,61%
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The ITS World Index was launched on August 10, 2023. Data prior to this date is based on a hypothetical back-test (i.e. calculations of how the index might have performed over that time 
period had the index existed), not actual performance, and is based on the index methodology in effect on the index launch date. Since ITS had launched its operations on June 06, 2023, 
index methodology rules may be relaxed to capture enough universe of securities to simulate the target market the index is designed to measure. For example, the list of securities, 
market capitalization and liquidity thresholds may be reduced. There are frequently material differences between back-tested performance and actual results. Hence actual returns may 
be lower than back-tested returns. Past performance -- whether actual or backtested - is no indication or guarantee of future performance.

Please refer to the methodology for the index on www.itsx.kz for more details about the index, including the manner and timing of rebalancing, criteria for additions and deletions, 
methods of calculations, and politics towards corporate actions. Back-tested performance is for use with institutions only, not for use with retail investors.

Index Concentration

Index concentration measures a cumulative weight of top holdings in index.
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