D ellil _& FON RiSK RAPORU 30.04.2021
roRTIoY VORI DPI - Deniz Portfoy istatistiksel Arbitraj Serbest Fon
Fon Bilgileri Fon RMD Trendi
Fon Portféy Degeri 118,904,193.08 0.z
Fon Toplam Degeri 274,170,567.02
0.15
Risk Degeri 2
Fon Portféyi Standart Sapmasi 007 o1
005
Kaldirag Yaratan islemler Bi 3 Hafta Once 1 Hafta Crce
1 Hafta Grce 2 Hafta trce Bugir
Agik Pozisyon Tutar 95,154.66 Limit : 1.00 -
Kaldirag Orani 0.09 Limit : 10.00
) Geriye Donilk Test
RMD Bzeti
| [ T st T o [l ]
RMD 185,379.68
RMD (%) 007 559
Beklenen Kayip 212,955.70
Beklenen Kayip (%) 0.08
Ug Deger Adedi 0
RMD Kirilim: Temmuz 2020 ek 2021
Artik
Piyasa RMD. PMD @ L Detier @ Gergeklesen
(%)
Fon Varlik Kirihmi
Takasbank Para Piyasasi 1,761,863 3375 000
Ters Repo 45,071,938 85818 0.03 Teminat _ :
Takerbark Pera Piyasas! I 148
Hisse 23,704,171 859,246 -031 0 s e o -
Futures 0 828383 030
" Artik
. Sozlesme
Kaldirag Yaratan islemler Biyakiags RMD
(%)
Toplam 23,799,308 828383 -030
F_ALKIMOS21 -861,000 3137 000
F_ASELS0521 2,625,000 19251 001
F_DOHOLOS21 -1,180,000 9416 0.00
F_ECILC0521 -1,405,440 10,530 0.00
F_ENKAIOS21 82,425 431 000
F_HEKTS0521N1 -1,674,473 44,906 -0.02
F_IPEKEOS21 1,102,640 47,6% 001
F_ISFINO521 -642,024 -430 0.00
F_ISGY00521 -372,000 3087 000
F_KARSNO521 478,128 428 000
F_KCHOLO0521 -1,697,337 3,463 0.00
F_KOZAAOS21 771,120 4,968 0.00
F_MGROS0521 729,630 1,700 0.00
F_ODAS0521 1,019,616 953 000
F_SISE0521 3,004,000 38981 -0.01
F_SKBNK0521 -111,616 1,624 0.00
F_SOKMO0521 1,018,820 8170 0.00
F_TOAS00521 605,752 %2 000
F_TRGY0O521 -339,507 1629 000
F_TURSGOS21 1,128,000 4373 000
F_ULKER0521 2,200,000 20550 -0.01
F_VESTLO521 -593,280 4595 000
F_YKBNK0S21 -157,500 1658 000
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