DPI-DENIZ PORT. iSTATISTIKSEL ARBITRAJ SERBEST FON

K-2020

I-FONU TANITICI BILGILER
A-)Fonun Adi
Kurucunun Unvani

DPI-DENIZ PORT. iISTATISTIKSEL ARBITRAJ SERBEST FON
DENiZ PORTFOY YONETIMI A.S.

B-)
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 126,866,100.79
G-)Tedaviildeki Pay Sayisi 113,331,477.000
H-)Fonun Kurulus Tarihi 02 Mart 2020
I-)Fonun Sdiresi Siresizdir.

II-FONUN PERFORMANSINA iLiSKIN BILGILER

A-)Ay Sonu Pay Fiyati 1.119425
B-)Onceki Ay Pay Fiyati 1.099270
C-)Aylik Pay Fiyati Artis Orani 1.83
D-)Yilbasina Gore Fiyat Artis Orani 1.62
E-)Yillik Pay Fiyati Artis Orani
F-)Ortalama Menkul Kiymet Yizdesi
a-)Hisse Senedi 80.15
b-)Hazine Bonosu 0.00
c-)Devlet Tahvili 0.00
d-) Ozel Sektor Tahvili 0.00
e-)Devlet Tahvili Repo 5.28
f-) TPP 0.65
g-) Opsiyon 0.00
h-) Varant 0.00
i-)Degerli Maden 0.00
j-) Mevduat 0.00
k-) Katilim Hesabi 0.00
I-)Diger 13.92
G-)Aylik Ortalama Tedavul Orani 37.777
H-)Aylik Ortalama Portféy Devir Hizi
a-)Hisse Senedi 0.27
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 RAYIG DEGERI ORAN%
HISSE SENETLERI

AKBNK 40,000.00 240,800.00 0.21
AKBNK 960,000.00 5,779,200.00 4.94
ARCLK 50,000.00 1,363,000.00 1.16
EKGYO 4,000,000.00 8,640,000.00 7.38
ENJSA 13,900.00 150,120.00 0.13
ENJSA 357,700.00 3,863,160.00 3.30
EROTO 18,000.00 1,940,400.00 1.66
GARAN 10,000.00 87,500.00 0.08
GARAN 1,530,900.00 13,395,375.00 11.44



GUBRF 113,900.00 5,888,630.00 5.03
GUBRF 52,300.00 2,703,910.00 2.31
ISCTR 10,000.00 65,100.00 0.06
ISCTR 5,900.00 38,409.00 0.03
KOZAA 8,900.00 112,763.00 0.10
KOZAA 26,700.00 338,289.00 0.29
KOZAL 25,500.00 1,898,475.00 1.62
KOZAL -17,100.00 -1,273,095.00 -1.09
MGROS 57,300.00 2,416,914.00 2.06
MGROS 500.00 21,090.00 0.02
PETKM 658,800.00 2,760,372.00 2.36
PETKM 781,200.00 3,273,228.00 2.80
SASA 45,300.00 738,843.00 0.63
SOKM 64,100.00 805,096.00 0.69
SOKM 248,300.00 3,118,648.00 2.66
TCELL 1,819,500.00 26,928,600.00 23.00
TCELL -1,125,900.00 -16,663,320.00 -14.23
TKFEN 2,000.00 29,100.00 0.03
TKFEN 98,000.00 1,425,900.00 1.22
TOASO 53,500.00 1,524,750.00 1.30
TOASO -3,800.00 -108,300.00 -0.09
TSKB 11,260,000.00 25,785,400.00 22.03
TSKB -9,400,000.00 -21,526,000.00 -18.39
TUPRS 94,100.00 8,558,395.00 7.31
TUPRS -10,500.00 -954,975.00 -0.82
ULKER 331,300.00 7,354,860.00 6.28
ULKER 66,100.00 1,467,420.00 1.25
VAKBN 20,000.00 90,800.00 0.08
VAKBN 300,000.00 1,362,000.00 1.16
YKBNK 762,500.00 2,180,750.00 1.86
YKBNK -718,800.00 -2,055,768.00 -1.76

TOPLAM: 12,610,100.00 93,765,839.00 80.10
TPP
TPP 01/12/20 62,027.18 62,027.18 0.05

TOPLAM: 62,027.18 62,027.18 0.05
VOB Nakit Teminati

23,236,815.27 23,236,815.27 19.85

TOPLAM: 23,236,815.27 23,236,815.27 19.85
PORTFOY DEGERI: 35,908,942.45 117,064,681.45 100.00
IV-FON TOPLAM DEGERI TABLOSU
ACIKLAMA TUTAR ORAN%
A-)FON PORTFOY DEGERI 117,064,681.45 92.27 %
B-)HAZIR DEGERLER 3,514.81 0.00 %
C-)ALACAKLAR 107,915,638.22 85.06 %
D-)DIGER VARLIKLAR 0.00 0.00 %
E-)BORCLAR -98,117,733.69 -77.34 %
F-)IHTIYAT 0.00 0.00 %
G-)VERGI 0.00 0.00 %



FON TOPLAM DEGERI 126,866,100.79 100,00 %
V-AY IGINDE YAPILAN GIDERLER

ACIKLAMA TUTAR ORAN%
Portféye Alimlarda ve portféyden 73,392.58 0.0579 %
Satimlarda Odenen Kamisvonlar

Fon Yonetim Ucreti 274,738.15 0.2166 %
Mevzuat Geregi Yapilmasi Zorunlu 365.11 0.0003 %
Tescil ve ilan Giderleri

Kayda Alma Ucreti 2,009.68 0.0016 %
Portféydeki Varliklarin Saklanmasi 10,319.95 0.0081 %
Hizmetleri icin Odenen [leretler

Fonun Mukellefi Oldugu Vergi 157.49 0.0001 %
Bégj{}h‘sfz' Denetim Kuruluslarina 1,291.33 0.0010 %
Odenen Denetim [lcreti

Diger Harcamalar 1,336.79 0.0011 %
BIST KYD Ucreti 380.00 0.0003 %
Otomatik BPP Faiz BSMV 106.91 0.0001 %
TOPLAM: 364,097.99 0.2871 %

VI-GEGEN AY IGINDE RUGHAN HAKKI KULLANIMI,BEDELSIZ HISSE SENEDI ALIMI, TEMMETTU VE
ANAPARA TAHSILATINA iLiSKIN ACIKLAMALAR

Sirketin Unvani islem Tipi BDL-BDZ Tarihi Nominal Degeri TUTAR
PETKM Bedelsiz 24/11/20 40,000.00 155,584.33
Sermaye . . .
VII-KATILIMCIYA YAPILAN FON PAY SATIM VE GERI ALIM ISLEMLERI
Déviz Cinsi Alis Miktari Alis Tutan Satig Miktari Satig Tutari
TL 52,261,254.000 57,449,228.68 2,011,898.000 2,211,619.11
Deni:$_ FON RiSK RAPORU 30.11.2020
roRTIOT Mot DPI - Deniz Portfoy istatistiksel Arbitraj Serbest Fon
Fon Bilgileri Fon RMD Trendi
Fon Portfoy Degeri 117,064,681.45
Fon Toplam Degeri 126,866,100.79 0.04
Risk Degeri 2
Fon Portfdy( Standart Sapmasi 0.01 00z
o0z
Kaldirag Yaratan islemler Bilgisi 3 Hafta Oree 1 Hafta Orce
4 Hafta Once 2 Hafta Orice Bugiin
Aglk Pozisyon Tutar 0.00 Limit : 1.00 @ Fon
Kaldirag Orani 0.74 Limit : 10.00
Geriye Doniik Test
RMD Ozeti
31,423.86 3,000,000 .
RMD (%) 0.02 5.59 el P LA K
M « ma ey e b e ae
Beklenen Kayip 36,098.29 . 1 Sttt
-3,000,000 Lt e st
Beklenen Kayip (%) 0.03 .
Ug Deger Adedi 73 5,000,000 )
RMD Kirihmi
Misan 2020 Temmuz 2020 Ekim 2020
Artik -
Piyasa Bilyiikliik RMD —RMD . g Deger @ Gergeklesen
(%)
Fon Varlk Kirihmi
Takasbank Para Piyasasi 62,027

Inlak i1 J‘?—I



Teminat 23,236,815 31,340 0.02 Futures F L7z

Hisse 93,765,839 -3,240,482  -2.55 Teminat -_19.35
Takashark Para Plyasas! }—0‘05
Futures 2,013,783 -3,384,689  -2.67 0 10 20 30 40 30 60 70 80
B Fon
Nakit -2,013,783 0 0.00

Sozlesme
Biiyiikliigii

Kaldirag Yaratan islemler

Toplam -93,765,839 3,384,689  -2.67
F_AKBNK1220 -6,020,000 -371,315  -0.29
F_ARCLK1220 -1,363,000 -52,499  -0.04
F_EKGY01220 -8,640,000 -508,043  -0.40
F_ENJSA1220 -4,013,280 145,373 -0.11
F_FROTO1220 -1,940,400 -122,808  -0.10
F_GARAN1220 -13,482,875 -942,957  -0.74
F_GUBRF1220 -8,592,540 -845,667  -0.67
F_ISCTR1220 -103,509 -1,201 0.00
F_KOZAA1220 -451,052 -11,104  -0.01
F_KOZAL1220 -625,380 -11,380  -0.01
F_MGROS1220 -2,438,004 -91,288  -0.07
F_PETKM1220N1 -6,033,600 -382,472  -0.30

F_SASA1220 -738,843 -24,097  -0.02



F_SOKM1220 -3,923,744 -190,201 -0.15

F_TCELL1220 -10,265,280 -467,258 -0.37

F_TKFEN1220 -1,455,000 -46,087 -0.04

F_TOAS01220 -1,416,450 -52,000 -0.04

F_TSKB1220 4,259,400 -432,864 -0.34

F_TUPRS1220 -7,603,420 -380,487  -0.30

F_ULKER1220 -8,822,280 -386,264  -0.30

F_VAKBN1220 -1,452,800 -69,581 -0.05

F_YKBNK1220 -124,982 -2,479 0.00
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