Deniz FON RiSK RAPORU 28.10.2021
DFM - Deniz Portfoy Ozel Sektor Borclanma Araclarina Yatirnm Yapan %100 Anapara

reR e Koruma Amagh Ikinci Fon

Fon Bilgileri Fon RMD Trendi
Fon Portféy Dederi 13,961,330.30 0,95
Fon Toplam Degeri 13,955,266.81 0o
Risk Degeri 5 '
— 0,85
Fon Portféyl Standart Sapmasi 0.41
o=
0,75
Kaldirag Yaratan islemler Bilgisi 3 Hafta Snce 1 Hafta Gnce
— 4 Hafta Once 2 Hafta Once BuigLin
Acik Pozisyon Tutari 7,984,604.77 Limit : 1,00
o - Fon
Kaldirag Orani 0.57 Limit : 1,00
RMD Ozeti Geriye Doniik Test
|| Fon | istas | Goreli | Limit [N .
RMD 131,810.29 LI
900,000 T
RMD (%) 0.94 5.59
Beklenen Kayip 151,417.64 &00.000
Beklenen Kayip (%) 1.09 200,000
Ug Deger Adedi 0 T_ﬂ_l_._—_—_-_—_—___-_._‘-_-_—_-&_“____-—
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RMD Kirithmi
Ternrmuz 2021 Ekirm 2021
Piyasa Blyiikliik —rro @ g Deder [ Gerceklegen
Vadeli Mevduat 263,461 106 0.00  Eon Varlik Kirthimi
Opsiyon 729,461 74,050 0.53
Bono 12,755,521 22,114 0.16 Makit 1,52
Nakit 212,887 8 0.00
Bono 31,36
Kaldirag Yaratan islemler Sozltle(slmve
Biytkligd Cpsivon 5,22
Toplam 7,984,605 74,050 0.53
Yadeli Mevduat 1,89
SPDR GOLD OPT. 7,984,605 74,050 0.53 Ansl Mevela
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Fed Tapering ve Gezi Altin %10 disls USD %5 disls
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