KRS_Kasim

2018 Aylik Rapor

1- FONU TANITICI BiLGILER

A. FONUN ADI:

Kare Portfoy Serbest (Doviz) Fon

B. KURUCUNUN UNVANI:

KARE PORTFOY YONETIMI A.S.

C. YONETICi UNVANI

KARE PORTFOY YONETIMI A.S.

D. FON TUTARI

50.000.000,00

E. TOPLAM DEGER/NET VARLIK DEGERI:

173.731.058,38

F. KATILMA PAYI SAYISI:

4.060.139.082,04

G.FONUN KURULUS TARIHi:

05/03/2012

H. FONUN SURESI:

SURESIzZ

2- FONUN PERFORMANSINA iLiSKiN BILGILER

A. AY SONU KATILMA PAYI FiYATI:

0,042789

30/11/2018

B. ONCEKIi AY KATILMA PAYI FiYATI:

0,045251

C. AYLIK KATILMA PAYI FiYATI ARTIS ORANI:

-5,44%

D. YILBASINA GORE FiYAT ARTIS ORANI:

38,88%

E. YILLIK KATILMA PAYI FiYATI ARTIS ORANI:

34,03%

F. AYLIK ORTALAMA PORTFOYDEKI

MENKUL KIYMETLER YUZDESi:

Hisse Senedi

0,60%

Varant

Devlet Tahvili

Ozel Sektér Tahvili

7,17%

Finansman Bonosu

2,10%

Banka Bonosu

Hazine Bonosu

Devlet Tahvili Repo

Kuponlar Repo

Hazine Bonosu Repo

Varlhiga Dayali Menkuller

Kira Sertifikalari

Katilim Hesabi

Katilma Belgesi

GES

GOS

Borsa Para Piyasasi

Kiymetli Madenler

VOB islemleri

VOB Nakit Teminat islemleri

1,71%

Yabanci Sabit Getirililer

Euro Bond (Euro Tahvil Turk)

71,73%

Opsiyon islemleri

Yabanci Hisse Senetleri

16,69%

Vadeli Mevduat TL

Vadeli Mevduat Doviz

G. AYLIK ORTALAMA TEDAVUL ORANI:

71,81%

H. AYLIK ORTALAMA PORTFQOY DEVIR HIZI:

Hisse Senedi

0,00%

Devlet Borglanma Senetleri

9,40%

I. PORTFOYUN ORTALAMA VADESI:

1.466,75

J. AYLIK KORELASYON :

K. UC AYLIK KORELASYON :

L. KATILMA PAY| iHRAGLARINDAN

KAYNAKLANAN NAKIT GIRISLERI:

39.912,20

M. KATILMA PAY| iADELERINDEN

KAYNAKLANAN NAKIT CIKISLARI:




3- FON PORTFOY DEGERI TABLOSU:

Nominal Degeri Rayic Degeri %

A) HiSSE SENETLERI
HALKB 100.000,00 721.000,00 0,42%
MAVI 11.000,00 414.700,00 0,24%
TOPLAM : 111.000,00 1.135.700,00 0,67%

B) VARANTLAR:

C) DEVLET TAHViILi VE HAZINE BONOLARI:

D) BANKA BONOLARI:

E) FINANSMAN BONOLARI:
TRFBOLU11916 700.000,00 682.535,70 0,40%
TRFSUZK51914 3.000.000,00 2.634.264,90 1,55%
TRFULFK51911 1.000.000,00 1.004.851,40 0,59%
TRFYDTP11914 500.000,00 500.053,55 0,29%
TOPLAM : 5.200.000,00 4.821.705,55 2,84%

F) OZEL SEKTOR TAHVILLERI:
TRSAEST91911 500.000,00 513.521,80 0,30%
TRSDGOZ71918 400.000,00 404.054,80 0,24%
TRSHYTV22012 2.400.000,00 2.453.875,20 1,45%
TRSHYTV92015 800.000,00 844.608,56 0,50%
TRSPLDG52014 4.000.000,00 4.004.240,00 2,36%
TRSVERA51913 400.000,00 402.425,00 0,24%
XS1629734879 5.000.000,00 4.585.000,00 2,70%
TOPLAM : 13.500.000,00 13.207.725,36 7,78%

G) GELIR ORTAKLIGI SENETLERI:

H) GELIRE ENDEKSLi SENETLER:

) KIRA SERTIFIKALARI:

J) VARLIGA DAYALI MENKUL KIYMETLER:

K) YABANCI MENKUL KIYMETLER:
ARARGE320579 2.000.000,00 10.313.587,44 6,08%
NO0010710882 426.743,00 2.314.930,69 1,36%
NO0010710882 684.495,00 3.713.144,64 2,19%
NO0010823347 1.100.000,00 5.728.973,18 3,38%
US05616JAN37 1.000.000,00 4.952.318,67 2,92%
US60937GADS8S 500.000,00 2.870.411,98 1,69%
USG0717XAB04 1.000.000,00 5.222.648,61 3,08%
USG13545AC52 1.000.000,00 5.158.237,68 3,04%
USG6868VAAOD1 1.000.000,00 5.000.227,20 2,95%
USM8931TAA71 1.600.000,00 8.085.020,83 4,77%
XS0847042024 500.000,00 2.145.028,37 1,26%
XS0861979440 300.000,00 1.289.384,08 0,76%
XS0874840688 1.000.000,00 5.021.938,17 2,96%
XS0882347072 400.000,00 1.877.106,74 1,11%
XS$1003016018 800.000,00 3.687.956,35 2,17%
XS$1028943089 200.000,00 965.472,91 0,57%
XS$1082151868 200.000,00 1.049.635,15 0,62%
X$1117601796 800.000,00 4.042.510,42 2,38%
XS1121459074 1.000.000,00 4.934.372,31 2,91%
XS$1132450427 800.000,00 2.635.392,02 1,55%
XS$1132825099 400.000,00 1.969.891,49 1,16%
XS1132825099 200.000,00 984.945,74 0,58%
XS1175854923 800.000,00 3.580.278,19 2,11%




X51188073081 200.000,00 887.457,82 0,52%
X$1219733752 600.000,00 2.959.664,18 1,74%
X51261825977 600.000,00 3.064.681,33 1,81%
X51261825977 150.000,00 766.170,33 0,45%
X51386178237 600.000,00 2.411.062,52 1,42%
X$1390320981 550.000,00 2.549.907,01 1,50%
X51396282177 400.000,00 1.833.540,41 1,08%
XS1571399754 200.000,00 954.488,50 0,56%
X51584113184 500.000,00 2.170.323,45 1,28%
X$1613091500 500.000,00 2.391.713,46 1,41%
X51655085485 500.000,00 1.975.466,21 1,16%
XS1711581337 550.000,00 2.301.783,12 1,36%
XS1747548532 500.000,00 2.399.294,25 1,41%
X$1750996206 1.000.000,00 4.390.411,95 2,59%
US03761U1060 - APOLLO BD 1.995,88 54.345,74 0,03%
US03761U1060 - APOLLO BD 15.073,12 410.425,38 0,24%
US03761U1060 - APOLLO BD 35.000,00 953.013,60 0,56%
US03761U1060 - APOLLO BD 15.000,00 408.434,40 0,24%
US03761U1060 - APOLLO BD 45.000,00 1.225.303,20 0,72%
US03761U1060 - APOLLO BD 22.000,00 599.037,12 0,35%
US03761U1060 - APOLLO BD 18.000,00 490.121,28 0,29%
US03762U1051 - APOLLO COMMERCIA 5.500,00 537.771,96 0,32%
US04010L1035 - ARES BD 711,91 62.643,36 0,04%
US04010L1035 - ARES BD 4.822,09 424.311,98 0,25%
US04010L1035 - ARES BD 13.000,00 1.143.913,88 0,67%
US04010L1035 - ARES BD 6.000,00 527.960,25 0,31%
US04010L1035 - ARES BD 18.000,00 1.583.880,76 0,93%
US04010L1035 - ARES BD 6.000,00 527.960,25 0,31%
US04010L1035 - ARES BD 6.000,00 527.960,25 0,31%
US0925331086 - BLACKROCK 7.223,00 219.396,67 0,13%
US0925331086 - BLACKROCK 23.000,00 698.618,79 0,41%
US0925331086 - BLACKROCK 15.000,00 455.620,95 0,27%
US0925331086 - BLACKROCK 20.000,00 607.494,60 0,36%
US38147U1079 - GOLDMAN SACHS BD 2.891,00 313.086,63 0,18%
US38147U1079 - GOLDMAN SACHS BD 5.000,00 541.485,00 0,32%
US38147U1079 - GOLDMAN SACHS BD 10.000,00 1.082.970,00 0,64%
US38147U1079 - GOLDMAN SACHS BD 6.000,00 649.782,00 0,38%
US38147U1079 - GOLDMAN SACHS BD 4.800,00 519.825,60 0,31%
US6915431026 - OXFORD LANE CAPITAL 1.660,00 85.769,71 0,05%
US6915431026 - OXFORD LANE CAPITAL 5.000,00 258.342,49 0,15%
US6915431026 - OXFORD LANE CAPITAL 20.000,00 1.033.369,97 0,61%
US73936B7055 - POWERSHARES DB BASE METALS (DBB) 25.000,00 2.078.271,00 1,22%
USG0717XAA21 - BALLYROCK 500.000,00 1.991.300,77 1,17%
USG3337MAG71 - ARES 2017-42X 500.000,00 2.011.495,59 1,19%
USG5279CAB57 - KKR FINANCIAL CLO LTD 750.000,00 3.502.158,67 2,06%
X$1319815202 - DRYDEN CLO 750.000,00 3.653.647,94 2,15%
TOPLAM : 27.418.915,00|  147.779.097,21 87,10%

L) ALTIN VE DIGER KIYMETLi MADENLER:

M) KATILIM HESAPLARI:

N) KATILMA BELGELERI:

0) VOB ISLEMLERI:
F_EURTRY1218 -650 6,01 0,00%
F_USDTRY1218 4.535,00 5,28 0,00%
TOPLAM : 3.885,00 11,29 0,00%

P) OPSIYON iSLEMLERI:

R) VOB NAKIT TEMINAT iSLEMLERI:
L 2.720.745,90 2.720.745,90 1,60%
TOPLAM : 2.720.745,90 2.720.745,90 1,60%




S) DOVIZE ENDEKSLI TAHVILLER:

T) DIGER:

FON PORTFOY DEGERI

48.950.660,90

169.664.974,02

4- FON TOPLAM DEGERI TABLOSU:

Tutari %

A. FON PORTFOY DEGERIi TABLOSU: 169.664.974,02 97,66%
B. HAZIR DEGERLER (+) : 10.329.818,46 5,95%
C. ALACAKLAR (+) : 152.453,82 0,09%
D. DIGER VARLIKLAR (+) : 0 0,00%
E. BORCLAR (-) : 6.416.187,92 3,69%
FON TOPLAM DEGERI: 173.731.058,38| 30/11/2018

5- AY iCINDE YAPILAN GiDERLER

Agiklama Tutari

37001Fon Yénetim Ucreti 178.299,74
37002Denetim Ucreti 609,6
37005Vergi, Resim ve Harglar 99,4
37006Saklama Giderleri 8.967,79
37008Banka Masraflari 1.080,42
370142BIST Endeks K. Oltiicii Kullanim bedeli 257,6
37015Bankalararasi Para Piyasasi Komisyonu 2.060,31
37023VOB islemi Komisyonu 741,07
37045Fon Saklama Ucreti 12.824,47
37098Kdusirat farklari 0,89
TOPLAM 204.941,29
6-GECEN AY iCINDE RUCHAN HAKKI
KULLANIMI.BEDELSIiZ HiSSE SENEDI ALIMI.
TEMETTU VE ANAPARA TAHSILATINA
iLISKIN ACIKLAMALAR
Agiklama Nominal Degeri
OXLC US Bds:%1 26.328,00
7- ITFALAR
Menkul Kiymet Tiri itfa Tarihi Nom. (1000 TL)
USG5749BAA10 19/11/2018 500.000,00
US67107HAC79 19/11/2018 1.000.000,00
TRFDSTFK1832 20/11/2018 500.000,00
8- ODUNC ISLEMLERI: islem Tarihi Vade Tarihi Nominal

Verilen Odiingler

TOPLAM :

Alinan Odiingler

TOPLAM :

*** Kaldirag ve risk limitlerine uyum raporu EK'tedir.




KARE PORTFOY SERBEST (DOVIZ) FON KALDIRAC VE RISK LIMITLERINE UYUM RAPORU_KASIM_2018

RISKE MARUZ DEGER RAPORU
30.11.2018

30.11.2018 07.12.2016 30.11.2018 Tarihsel Benzetim1 0.99 EWMA 500 Riskttirk market@riskturk.com

Mutlak Risk Goreli Risk 2013 Yaz
Fio b [Rvp/FD RVID/FTD Limit stas RVMD —[Kistas RVID/FTD___[Gorell RVID GBrell RMD Limit____[Stres RMD _____[Stres RMID/FTD

KRS-A 173.731.058,40 23.596.066,63 13,58% 20,00% 9.915.843,18 5,71%
KRS-B  33.688.396,04 1.210.908,67 3,59% 20,00% 2.123.853,36 6,30%
30.11.2018
m_ Acik Pozisyon Kaldirag / FTD Kaldirag / FTD Limit  |Acik Pozisyon / FTD Acik Pozisyon / FTD Limit Kaldiragh islem RMD
KRS-A 173.731.058,40 27.201.130,00 27.201.130,00 0,16 7,00 0,16 2.450.706,04
KRS-B 33.688.396,04 6.139.063,60 4.096.427,21 0,18 7,00 0,12 - 415.717,27
30.11.2018
Hisse -%10 Hisse -%20 USDTRY 10%

[ JrtD JSok Sonrasi Port. (TRY) |Port. Degisim (TRY) |Port. Degisim (%) Bench. Degisim (%) |Sok Sonrasi Port. (TRY) |Port. Degisim (TRY) Port. Degisim (%) Bench. Degisim (%) [Sok Sonrasi Port. (TRY) [Port. Degisim (TRY) |Port. Degisim (%) Bench. Degisim (%)

KRS-A 173.731.058,40 173.658.958,40 -72.100,00 -0,04 173.586.858,40 -144.200,00 -0,08 191.956.811,49 18.225.753,09 10,49

KRS-B  33.688.396,04 33.674.415,04 -13.981,00 -0,04 33.660.434,05 -27.961,99 -0,08 34.141.896,04 453.500,00 1,35

TL Gov 300 bps US Gov 10yr 100 bps US Gov 200 bps
_ Sok Sonrasi Port. (TRY) |Port. Degisim (TRY) |Port. Degisim (%) Bench. Degisim (%) Sok Sonrasi Port. (TRY) |Port. Degisim (TRY) Port. Degisim (%) Bench. Degisim (%) [Sok Sonrasi Port. (TRY) |Port. Degisim (TRY) |Port. Degisim (%) Bench. Degisim (%)

-0,53

KRS-A 173.731.058,40 173.541.099,81 -189.958,59 -0,11 173.722.276,96 -8.781,44 -0,01 172.818.615,13 -912.443,27
KRS-B  33.688.396,04 33.651.560,94 -36.835,10 -0,11 33.686.693,22 -1.702,82 -0,01 33.511.463,08 -176.932,96 -0,53
| |rib ]SokSonrasi Port. (TRY) [Port. Degisim (TRY) [Port. Degisim (%) Bench. Degisim (%) |Sok Sonrasi Port. (TRY) |Port. Degisim (TRY) Port. Degisim (%) Bench. Degisim (%) |Sok Sonrasi Port. (TRY) |Port. Degisim (TRY) |Port. Degisim (%) Bench. Degisim (%)
KRS-A 173.731.058,40 168.833.273,51 -4.897.784,89 -2,82 169.441.947,55 -4.289.110,85 -2,47 173.048.499,27 -682.559,13 -0,39
KRS-B  33.688.396,04 33.351.257,58 -337.138,46 -1,00 33.456.855,04 -231.541,00 -0,69 33.556.040,19 -132.355,85 -0,39
Senaryo|Senaryo Tanimi
Hisse -%10:| Hisse senedi piyasasi asagi yonlii 10% sok
Hisse -%20: |Hisse senedi piyasasi asagi yonlii 20% sok
USDTRY 10%:| USDTRY kuruna yukari yonlii 10% sok
US Gov 10yr 100 bps:|US Hazine verim egrisine yukari yonlii 100 baz puan nonparalel sok (VKGS >= 10 yil)
US Gov 200 bps: |US hazine verim egrisine 200 baz puan yukari yonlii paralel sok.
TL Gov 300 bps: |TL Hazine verim egrisine 300 baz puan yukari yonlii paralel sok
Likidite Senaryo (KRS)|Eszamanli olarak;
Hisse Piyasasi - %8, USD faiz +100 bps, USDTRY -2% (VIOP),TL faiz +200 bps, EURUSD 2% (VIOP), Warrant -25%

KRS-A

KRS-B

Kare Portféy Serbest Fon (TRY) Gdsterim amaglidir.
Karsilastirma Olciitii : Yok (Esik deger = KYD 1 AYLIK MEVDUAT USD ENDEKSI)

Kare Portféy Serbest Fon (USD)
Karsilastirma Olciitii : Yok (Esik deger = KYD 1 AYLIK MEVDUAT USD ENDEKSI)

RMD Yontemi

KRS-B

Mutlak RMD


mailto:market@riskturk.com

