DPI-DENIZ PORT. iSTATISTIKSEL ARBITRAJ SERBEST FON

E-2020
I-FONU TANITICI BILGILER
A-)Fonun Adi . DPI-DENIZ PORT. ISTATISTIKSEL ARBITRAJ SERBEST FON
B-)Kurucunun Unvani . DENIZ PORTFOY YONETIMI A.S.
C-)Yéneticinin Unvani . DENIZ PORTFOY YONETIMI A.S.
D-)Fon Tutari :300,000,000.00
E-)Fon Pay Sayisi :300,000,000.00
F-)Fon Toplam Degeri :179,819,556.23
G-)Tedaviildeki Pay Sayisi . 163,580,833.000
H-)Fonun Kurulus Tarihi ;02 Mart 2020
I-)Fonun Sdiresi . Sdresizdir.
II-FONUN PERFORMANSINA iLISKIN BILGILER
A-)Ay Sonu Pay Fiyati :1.099270
B-)Onceki Ay Pay Fiyati . 1.085241
C-)Aylik Pay Fiyati Artis Orani ;o 1.29
D-)Yilbasina Gore Fiyat Artis Orani . 1.16
E-)Yillik Pay Fiyati Artis Orani :
F-)Ortalama Menkul Kiymet Yizdesi
a-)Hisse Senedi . 76.89
b-)Hazine Bonosu . 0.00
c-)Devlet Tahvili . 0.00
d-) Ozel Sektor Tahvili ©0.00
e-)Devlet Tahvili Repo . 6.61
f-) TPP : 0.98
g-) Opsiyon . 0.00
h-) Varant . 0.00
i-)Degerli Maden . 0.00
j-) Mevduat . 0.08
k-) Katilim Hesabi :0.00
I-)Diger . 15.44
G-)Aylik Ortalama Tedavul Orani . 55.980
H-)Aylik Ortalama Portféy Devir Hizi
a-)Hisse Senedi . 0.23
b-)Hazine Bonosu :0.00
c-)Devlet Tahvili :0.00
d-)Opsiyon :0.00
e-)Varant :0.00
f-)Diger :0.00
I-)Portféyln Ortalama Vadesi :0.00
lI-FON PORTFOY DEGERI TABLOSU
MK KODU VADE NOMINAL DEGER RAYIC DEGERI ORAN%
HISSE SENETLERI
AKBNK 100,000.00 477,000.00 0.37
ARCLK 173,400.00 4,660,992.00 3.59
ARCLK 98,300.00 2,642,304.00 2.03
ASELS 1,998,800.00 33,479,900.00 25.77
ASELS -1,998,300.00 -33,471,525.00 -25.76
BIMAS 41,200.00 2,752,160.00 2.12
BIMAS -41,000.00 -2,738,800.00 -2.11
CCOLA 22,300.00 1,001,270.00 0.77

CCOLA 57,700.00 2,590,730.00 1.99



ENJSA 102,100.00 917,879.00 0.71
ENJSA -28,200.00 -253,518.00 -0.20
ENKAI 19,400.00 139,874.00 0.11
ENKAI -18,400.00 -132,664.00 -0.10
GUBRF 72,900.00 2,430,486.00 1.87
GUBRF -71,900.00 -2,397,146.00 -1.85
ISCTR 40,000.00 204,400.00 0.16
ISCTR 360,000.00 1,839,600.00 1.42
KCHOL 276,900.00 3,920,904.00 3.02
KCHOL 323,100.00 4,575,096.00 3.52
KOZAL 50,700.00 3,731,520.00 2.87
KOZAL 23,800.00 1,751,680.00 1.35
MGROS 700.00 26,222.00 0.02
MGROS 30,400.00 1,138,784.00 0.88
OYAKC 31,700.00 232,678.00 0.18
OYAKC -21,700.00 -159,278.00 -0.12
SASA 261,400.00 3,999,420.00 3.08
SASA 238,600.00 3,650,580.00 2.81
SISE 1,210,000.00 7,417,300.00 5.71
SISE 2,190,000.00 13,424,700.00 10.33
SOKM 424,600.00 4,814,964.00 3.71
SOKM -158,500.00 -1,797,390.00 -1.38
TCELL 2,319,000.00 33,857,400.00 26.04
TCELL -1,378,800.00 -20,130,480.00 -15.50
TKFEN 2,700.00 35,829.00 0.03
TKFEN 55,100.00 731,177.00 0.56
TOASO 167,600.00 4,478,272.00 3.45
TOASO 500.00 13,360.00 0.01
TUPRS 55,200.00 4,126,200.00 3.18
TUPRS -55,000.00 -4,111,250.00 -3.16
ULKER 46,200.00 934,164.00 0.72
ULKER 81,600.00 1,649,952.00 1.27
VESTL 76,300.00 1,264,291.00 0.97
VESTL -19,500.00 -323,115.00 -0.25
YKBNK 640,000.00 1,376,000.00 1.06
YKBNK -463,400.00 -996,310.00 -0.77
TOPLAM: 7,337,500.00 83,775,612.00 64.48
T.REPO
TRT210623T10 02/11/20 10,241,115.00 10,012,123.29 7.71
TOPLAM: 10,241,115.00 10,012,123.29 7.71
TPP
TPP 02/11/20 921,069.97 921,069.97 0.71
TOPLAM: 921,069.97 921,069.97 0.71
VOB Nakit Teminati
35,211,122.35 35,211,122.35 27.10
TOPLAM: 35,211,122.35 35,211,122.35 27.10
PORTFOY DEGERI: 53,710,807.32 129,919,927.61 100.00

IV-FON TOPLAM DEGERI TABLOSU

ACIKLAMA

TUTAR

ORAN%




A-)FON PORTFOY DEGERI 129,919,927.61 72.25 %

B-)HAZIR DEGERLER 3,601.40 0.00 %
C-)ALACAKLAR 139,887,769.78 77.79 %
D-)DIGER VARLIKLAR 0.00 0.00 %
E-)BORCLAR -89,991,742.56 -50.05 %
F-)IHTIYAT 0.00 0.00 %
G-)VERGI 0.00 0.00 %
FON TOPLAM DEGERI 179,819,556.23 100,00 %
V-AY iCINDE YAPILAN GIDERLER

ACIKLAMA TUTAR ORAN%

Fon Yo6netim Ucreti 445,867.82 0.2480 %
Mevzuat Geregi Yapilmasi Zorunlu 402.88 0.0002 %
Tescil ve llan Giderleri

Kayda Alma Ucreti 3,230.80 0.0018 %
Portféydeki Varliklarin Saklanmasi 13,970.83 0.0078 %
Hizmetleri icin Odenen [leratler

Portféye Alimlarda ve portféyden 98,200.05 0.0546 %
Satimlarda Odenen Komisvonlar

Fonun Mukellefi Oldugu Vergi 62.57 0.0000 %
Bagimsiz Denetim Kuruluslarina 1,095.04 0.0006 %
Adenen NDenetim [lcreti

Diger Harcamalar 1.65 0.0000 %
BIST KYD Ucreti 494.00 0.0003 %
Otomatik BPP Faiz BSMV 199.29 0.0001 %
TOPLAM: 563,524.93 0.3134 %

VI-GECEN AY ICINDE RUGHAN HAKKI KULLANIMI,BEDELSIZ HISSE SENEDI ALIMI, TEMMETTU VE
ANAPARA TAHSILATINA iLISKIN ACIKLAMALAR

Sirketin Unvani islem Tipi BDL-BDZ Tarihi Nominal Degeri TUTAR
ASELS Temmettu 20/10/20 121,089.75 121,089.75
VII-KATILIMCIYA YAPILAN FON PAY SATIM VE GERIi ALIM iSLEMLERI

Doviz Cinsi Alis Miktan Alig Tutan Satig Miktan Satis Tutan

45,775,615.000 49,677,574.20 18,510,035.000 20,087,848.89

TL
Deni1‘$ FON RiSK RAPORU 30.10.2020

DPI - Deniz Portfoy istatistiksel Arbitraj Serbest Fon

Fon Bilgileri Fon RMD Trendi
Fon Portfdy Degeri 129,919,927.61
Fon Toplam Degeri 179,819,556.23 0
Risk Degeri 2 ‘
Fon Portfoy(i Standart Sapmasi 0.02 0.04

002
Kaldirag Yaratan iglemler Bilgisi ~ 3HaftaOnce ~ 1HaftaOnce

4 Hafta Cnce 2 Hafta Cnce Bugtin
Agk Pozisyon Tutari 0.00 Limit : 1.00 ®-Fon
Kaldirag Orani 0.47 Limit : 10.00
. Geriye Doniik Test

RMD Ozeti

EEEECETTNEEES
RMN

56.657.13 3.000.000



N

wyvpverias

RMD (%) 0.03 5.59
Beklenen Kayip 65,085.12

Beklenen Kayip (%) 0.04

Ug Deder Adedi 67

RMD Kirtlimi

ELT] Biiyiikliik

Takasbank Para Piyasas 921,070 1,131 0.00
Teminat 35,211,122 43,232 0.02
Ters Repo 10,012,123 12,292 0.01
Hisse 83,775,612 -2,802,220 -1.56
Futures 983,604 2,848,752 -1.58
Nakit 983,604 0 0.00
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