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Tehran Stock Exchange
Equity Market % Change Equity Turnover
Variables Aug.20 Jul.20 Dec.19 Jul.20 Dec-19 i
Month Shares (Mil) | Turnover (Mil $) Daily A\.Ierage Velocity*(%)
TEDPIX [1] 1,728,035 1,904,324 377,012 9.3 358.35 (il $)
First Market 1,267,680 1,403,835 269,010 9.7 371.24 Sept.19 105,355 8,794 440 37.35
Second Market 3,475,791 3,802,022 789,208 -8.6 340.42 Oct..19 74,787 7,153 376 31.91
Financial Index 2,373,429 2,464,403 446,255 -3.7 431.85 Nov.19 56,142 6,272 314 27.54
Industrial Index 1,522,499 1,691,727 338,692 -10.0 349.52 Dec.19 101,886 12,499 543 45.84
FFA TEDPIX [2] 2,348,815 2,466,769 445,735 -4.8 426.95 Jan.20 111,934 13,892 731 45.08
TEFIX 30 [3] 89,251 91,636 15,696 -2.6 468.63 Feb.20 141,112 19,434 972 53.22
Market Cap. (Mil $) 1,547,702 1,700,843 327,199 9.0 373.01 Mar.20 110,094 19,454 1,081 49.02
P/E [4] 36.65 41.71 8.03 Apr.20 138,915 33,829 1,691 51.74
Trading Days 20 21 23 -4.8 -13.04 May.20 209,261 51,080 2,554 70.76
Trade No. 42,096,597 54,748,206 12,741,506 -23.1 230.39 Jun.20 182,372 55,325 2,766 48.13
Exchange rate: $ 1= IRR [5] 42,000 42,000 42,000 0.0 0.00 Jul.20 216,239 90,324 4,301 63.73
1. TSE Dividend & Price Index 2. TSE Free float Adjusted TEDPIX 3. TSE blue chip index Aug.20 188,730 72,404 3,620 56.14
4. From December 2018, P/E is calculated based on Trailing 12-Month P/E 5. www.cbi.ir Total 1,636,827 390,461 19,390 -
Monthly Average 136,402 32,538 1,616 46.84*
2,450,000 Vel (Trading Value of Equty Market/Market Cap.)*12
. . * Velocity = (Trading Value of Equty Market/Market Cap.)*
Main Index Dally Trend ** Geometric Mean of 12 Months
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Tehran Stoxchange
Overview of Market Cap ( 344 Companies and 40 Indusrties)
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Tehran Stock Exchange
Equity Market Total
Variables Aug.20 Jul.20 A% Variables Aug.20 Jul.20 A%
Number of Trades 42,096,597 54,748,206 -23.1 Number of Trades 43,265,100 56,189,077 -23.0
Volume (Mil Share) 188,730 216,239 -12.7 Volume (Mil Share, ...) 852,207 637,831 33.6
Value (Mil $) 72,404 90,324 -19.8 Value (Mil $) 75,349 92,933 -18.9
ETFs Market
Variables %
Number of Trades 1,142,317 1,411,151 -19.1 1. Brokerage firms
Volume (Mil Unit) 7,671 4,448 72.4 2. Investment Banks
Value (Mil $) 2,817 2,418 16.5 3. Investment Funds
Debt Market 4. Market makers
Variables Aug.20 Jul.20 A% 5. Portfolio management
Number of Trades 978 2,092 -53 6. Investment consultants
Volume (Mil Certificate) 0.8 6.1 -87.0 7. Financial information analysis
Value (Mil $) 19 144 -87.1 8. Listing advisors
Futures Market (SSF & IBF) 9. Offering advisors
Variables Aug.20 Jul.20 0% 10. Credit rating agencies
Volume (Contract) 8 76 -89.5 1. Equities
Notional Value ($) 0 40,063 -100.0 2. Rights
Option Market (SSO) 3. Debt Securities (Islamic Participation Papers, Sukuks, CDs)
Variables Aug.20 Jul.20 A% 4. Single Stock Futures & Index Basket Futures
Number of Trades 25,208 27,554 8.5 5. Stock Options & Embedded Put Options
Volume (Contract) 655,798 417,062 57.2 6. ETFs
Value ($) 109,029,579 47,103,833 1315 7. shariah compliant short selling
Embedded Put Option Tehran Stock Exchange
Variables Aug.20 Jul.20 A%
Number of Trades 0 0 Floor: 2, No.: 3, W 13 St., Aminpour BLV., Saadatabad
Volume (Contract) 0 0 Zip code: 1998896613 Tehran, Iran
Value ($) 0 0 Tel: 0098 21 26 74 11 81 — 26 74 11 91 Ext: 132




