Mayis 2021 Portféy Dagiim Raporu

1- FONU TANITICI BILGILER

A. FONUN ADI:

QNB FINANS PORTFOY KISA VADELI BORGLANMA ARAGLARI FONU

B. KURUCUNUN UNVAN:

QNB FINANS PORTFOY YONETIMI AS.

C. YONETICI UNVANI

QNB FINANS PORTFOY YONETIMI AS.

D. FON TUTARI

0.00]

E. TOPLAM DEGER/NET VARLIK DEGERI

354,963,732.38

F. DOLASIMDAKI PAY:

4,414,122,462.00

G.FONUN KURULUS TARIHI

15/08/2002

H. FONUN SURESI

Siiresizdir

2- FONUN PERFORMANSINA ILISKIN BILGILER

A. AY SONU KATILMA PAYI FIYATI

0080415

B. GNCEKI AY KATILMA PAYI FIYAT!

0079386

C. AYLIK KATILMA PAYI FIYATI ARTIS ORANI

1.30%

D. YILBASINA GORE FIYAT ARTIS ORANI

5.83%

E. YILLIK KATILMA PAYI FIYATI ARTIS ORANI:

9.96%|

F. AYLIK ORTALAMA PORTFOYDEKi

MENKUL KIYMETLER YUZDES:

Hisse Senedi

Varant

Devlet Tahvili

30.53%|

Gzel Sektor Tahvili

11.78%

Finansman Bonosu

03645

Banka Bonosu

6.44%|

Hazine Bonosu

Devlet Tahvili Repo

14.64%

Kuponlar Repo

Hazine Bonosu Repo

Varliga Dayali Menkuller

Kira Sertifikalar

Katilim Hesabi

Katilma Belgesi

Ges

Gos

Borsa Para Piyasasi

0.17%|

Kiymetli Madenler

VOB islemleri

VOB Nakit Teminat slemleri

Yabana sabit Getirililer

Euro Bond (Euro Tahvil Turk)

opsiyon

swap

Yabanci Hisse Senetleri

Vadeli Mevduat TL

Vadeli Mevduat Déviz

G. AYLIK ORTALAMA TEDAVUL ORANI:

H. AYLIK ORTALAMA PORTFOY DEVIR HIZI

Hisse Senedi

Devlet Borglanma Senetleri

025

1. PORTFOYUN ORTALAMA VADES'

12827

J. AYLIK KORELASYON

K. UG AYLIK KORELASYON :

L AYLIK TAKIP HATASI

M. AYLIK TAKIP

N. AYLIK TAKIP FARKI

0. GEGEN AYKI TAKIP HATASI

P. GEGEN AYKI TAKIP HATASI(Yillilandirilmis) :

R. GECEN AYKI TAKIP FARKI :

5. KATILMA PAYI IHRAGLARINDAN

KAYNAKLANAN NAKIT GIRISLERI:

252,401977.92

T. KATILMA PAYI IADELERINDEN

KAYNAKLANAN NAKIT GIKISLARI:

238,053,443.83

3- FON PORTFOY DEGER TABLOSU:

Menkul Kiymet

ihraggl Kurum Vade Tarihi

ISIN Kodu

Nominal Faiz Orani

Nominal

Birim Alig Fiyat

Satin Alis Tarihi

i¢ iskonto Orani

Repo

Giinliik Birim Deger

Ginlik Kur

Toplam Deger

A.HISSE SENEDI




B.BORCLANMA SENETLERI

DEVLET TAHViLi

TRT090621T18 Hazine / Turkish Treasury 09/06/2021 |TRT090621T18 0.00% 2,000,000.00 94.158| 08/01/2021 20.67% 99.58901 1,991,780.20
TRT220921T18 Hazine / Turkish Treasury 22/09/2021 |TRT220921T18 4.60% 30,500,000.00 99.291| 05/05/2021 35.74% 99.34233 30,299,410.65
TRT120122T17 Hazine / Turkish Treasury 12/01/2022 | TRT120122T17 4.75% 34,500,000.00 97.715| 05/05/2021 18.13% 98.81012 34,089,491.40
TRT260122T11 Hazine / Turkish Treasury 26/01/2022 |TRT260122T11 2.50% 4,986,039.00 100.28| 29/01/2020 0.00% 101.82669 5,077,118.48
TRT260122T11 Hazine / Turkish Treasury 26/01/2022 |TRT260122T11 2.50% 15,000,000.00 103.055| 16/04/2021 0.00% 101.82669 15,274,003.50
TRT260122T11 Hazine / Turkish Treasury TRT260122T11 19,986,039.00 20,351,121.98
TRT020322T17 Hazine / Turkish Treasury 02/03/2022 | TRT020322T17 5.50% 1,980,000.00 98.588| 08/10/2020 18.23% 97.8865 1,938,152.70
TRT210623T10 Hazine / Turkish Treasury 21/06/2023 | TRT210623T10 2.50% 12,500,000.00 102.108| 16/04/2021 0.64% 103.02955 12,878,693.75
OZEL SEKTOR TAHVIL

TRSAKFH22212 Akfen Holding A.S. 04/02/2022 | TRSAKFH22212 3.39% 7,940,000.00 100| 07/02/2020 5.20% 101.05464 1 8,023,738.42
TRSARCL22315 Arcelik A.S. 10/02/2023 | TRSARCL22315 14.00% 1,500,000.00 100| 12/02/2021 2.13% 101.17111 1 1,517,566.65
TRSAYGZ62110 Aygaz A.S. 18/06/2021 | TRSAYGZ62110 3.30% 1,150,000.00 100 21/06/2019 9.70% 103.77035 1 1,193,359.02
TRSAYGZ82118 Aygaz A.S. 04/08/2021 |TRSAYGZ82118 4.14% 2,650,000.00 100/ 07/08/2019 18.87% 101.48996 1 2,689,483.94
TRSBOLU72119 Oyak Cimento Fabrikalari A.S. 05/07/2021 | TRSBOLU72119 3.47% 2,500,000.00 100| 08/07/2019 15.41% 103.28642 1 2,582,160.50
TRSDZBK72139 Denizbank A.S. 14/07/2021 | TRSDZBK72139 0.87% 4,000,000.00 100| 26/06/2020 104.40% 100.67493 1 4,026,997.20
TRSKCTF62110 Kog Fi AS. 14/06/2021 | TRSKCTF62110 3.34% 1,000,000.00 100| 17/06/2019 28841.40% 104.09258 1 1,040,925.80
TRSKCTF62110 Kog Fil AS. 14/06/2021 | TRSKCTF62110 3.34% 1,000,000.00 100.37419| 22/12/2020 28841.40% 104.09258 1 1,040,925.80
TRSKCTF62110 Kog Fi AS. TRSKCTF62110 2,000,000.00 2,081,851.60
TRSKCTF72127 Kog Fil AS. 14/07/2021 | TRSKCTF72127 3.68% 1,000,000.00 100/ 17/07/2019 19.09% 102.54325 1 1,025,432.50
TRSKFTF62113 Kog Fiat Kredi Fi AS. 10/06/2021 | TRSKFTF62113 3.26% 1,300,000.00 100/ 13/06/2019 2.01% 104.20515 1 1,354,666.95
TRSKFTFA2114 Kog Fiat Kredi Fi AS. 16/12/2021 | TRSKFTFA2114 4.86% 5,930,000.00 93.4267 | 18/12/2020 17.18% 100.68033 1 5,970,343.57
TRSOTKO72116 Otokog Otomotiv Tic Ve San A.S. 30/07/2021 |TRSOTKO72116 3.97% 2,840,000.00 100| 02/08/2019 17.92% 101.87416 1 2,893,226.14
TRSTATK62115 Tat Gida Sanayi A.$. 23/06/2021 |TRSTATK62115 3.37% 1,300,000.00 100/ 26/06/2019 5.75% 103.86826 1 1,350,287.38
FINANSMAN BONOSU

TRFA1CP82112 Al Capital Yatinm Menkul Degerler A.$. 20/08/2021 |TRFA1CP82112 0.00% 850,000.00 91.00429| 25/02/2021 21.59% 95.80565 814,348.03
TRFAKYM62117 Ak Yatinm Menkul Degerler A.S. 03/06/2021 | TRFAKYM62117 0.00% 1,590,000.00 95.68195 | 04/03/2021 20.19% 99.89928 1,588,398.55
TRFAKYM72116 Ak Yatinm Menkul Degerler A.S. 05/07/2021 | TRFAKYM72116 0.00% 7,000,000.00 96.184| 20/04/2021 20.55% 98.27448 6,879,213.60
TRFALNF62138 Alternatif Bank A.S. 10/06/2021 | TRFALNF62138 0.00% 2,450,000.00 94.398| 09/02/2021 19.00% 99.57205 2,439,515.23
TRFALNF82110 Alternatif Bank A.$. 17/08/2021 | TRFALNF82110 0.00% 2,500,000.00 91.659| 16/02/2021 19.09% 96.38227 2,409,556.75
TRFALNF82128 Alternatif Bank A.S. 26/08/2021 | TRFALNF82128 0.00% 1,000,000.00 95.38394 | 26/05/2021 20.64% 95.67434 956,743.40
TRFDZBK62111 Denizbank A.S. 10/06/2021 | TRFDZBK62111 0.00% 1,700,000.00 93.07188 18/01/2021 20.02% 99.5511 1,692,368.70
TRFDZFK72129 Deniz Faktoring A.S. 16/07/2021 | TRFDZFK72129 0.00% 3,000,000.00 95.432| 16/04/2021 36.11% 97.7144 2,931,432.00
TRFDZFK82136 Deniz Faktoring A.$. 18/08/2021 | TRFDZFK82136 0.00% 1,000,000.00 95.81245| 27/05/2021 20.70% 96.06001 960,600.10
TRFFFKR62114 Qnb Finans Finansal Kiralama A.S. 22/06/2021 | TRFFFKR62114 0.00% 5,000,000.00 95.768| 30/03/2021 20.67% 98.92478 4,946,239.00
TRFFFKR82112 Qnb Finans Finansal Kiralama A.S. 03/08/2021 | TRFFFKR82112 0.00% 5,000,000.00 92.178| 10/02/2021 18.63% 97.09405 4,854,702.50
TRFFFKR82146 Qnb Finans Finansal Kiralama A.S. 24/08/2021 | TRFFFKR82146 0.00% 7,000,000.00 93.814| 20/04/2021 48.73% 95.83227 6,708,258.90
TRFFFKR92152 Qnb Finans Finansal Kiralama A.S. 14/09/2021 | TRFFFKR92152 0.00% 4,500,000.00 94.436| 25/05/2021 20.51% 94.7745 4,264,852.50
TRFFNBK82136 Qnb Fi AS. 20/08/2021 | TRFFNBK82136 0.00% 7,500,000.00 91.891| 18/02/2021 17.80% 96.47241 7,235,430.75
TRFHSBC62114 Hsbc Bank A.S. 25/06/2021 |TRFHSBC62114 0.00% 3,640,000.00 94.697| 05/03/2021 19.22% 98.85082 3,598,169.85
TRFHSBC92111 Hsbc Bank A.S. 08/09/2021 | TRFHSBC92111 0.00% 8,000,000.00 93.799| 05/05/2021 20.38% 95.09457 7,607,565.60
TRFISFN62110 is Finansal Kiralama A.S. 07/06/2021 | TRFISFN62110 0.00% 2,500,000.00 95.728| 09/03/2021 19.37% 99.70936. 2,492,734.00
TRFISFN92117 is Finansal Kiralama A.S. 24/09/2021 | TRFISFN92117 0.00% 1,230,000.00 94.109 28/05/2021 20.47% 94.30126 1,159,905.50
TRFISGY82113 is Gayrimenkul Yatirim Ortakligi A.S. 18/08/2021 | TRFISGY82113 0.00% 690,000.00 94.062| 20/04/2021 20.47% 96.09887 663,082.20
TRFOYMD62113 Oyak Yatiim Menkul Degerler A.S. 10/06/2021 | TRFOYMD62113 0.00% 3,500,000.00 95.659| 11/03/2021 19.48% 99.56203 3,484,671.05
TRFTCEF82118 Turkeell Fi AS. 20/08/2021 |TRFTCEF82118 0.00% 3,500,000.00 92.157] 26/02/2021 18.59% 96.33203 3,371,621.05
TRFTEBK62120 Tirk Ekonomi Bankasi A.S. 04/06/2021 | TRFTEBK62120 0.00% 17,500,000.00 95.694| 05/03/2021 595765.50% 99.85474 17,474,579.50
TRFYTFM82115 Yatinim Fi Menkul Degerler A.S. 18/08/2021 | TRFYTFM82115 0.00% 10,000,000.00 94.826| 06/05/2021 20.50% 96.09385 9,609,385.00
TRFDNFK72117 Deniz Finansal Kiralama A.$. 28/07/2021 | TRFDNFK72117 7.00% 3,000,000.00 100| 09/04/2021 5.55% 100.95759 3,028,727.70
TRFDNFK82124 Deniz Finansal Kiralama A.S. 25/08/2021 |TRFDNFK82124 1.00% 7,500,000.00 100 22/04/2021 -4.68% 102.13333 7,659,999.75
TRFDZBK72151 Denizbank A.S. 30/07/2021 |TRFDZBK72151 5.00% 7,000,000.00 100| 20/04/2021 6.87% 100.57824 7,040,476.80
TRFYKBKE2123 Yapi Ve Kredi Bankasi A.S. 08/10/2021 | TRFYKBKE2123 1.00% 10,000,000.00 100/ 21/04/2021 -3.23% 102.18043 10,218,043.00
TRFYKBKK2117 Yapi Ve Kredi Bankasi A.$. 05/11/2021 | TRFYKBKK2117 1.00% 5,000,000.00 100 21/05/2021 0.97% 100.57995 5,028,997.50
TRSARCL72112 Argelik A.S. 16/07/2021 | TRSARCL72112 3.63% 3,000,000.00 100/ 24/07/2019 19.42% 102.33612 3,070,083.60
TRSTTLK12216 Tirk T unil AS. 20/01/2022 | TRSTTLK12216 1.00% 900,000.00 100/ 14/12/2020 -4.27% 103.8519 934,667.10
BANKA BONOSU

TRSTISB22212 Tirkiye is Bankas A.S. 07/02/2022 | TRSTISB22212 100.00% 21,000,000.00 100| 10/02/2020 0.00% 101.44912 21,304,315.20
TRSTISB22212 Tiirkiye is Bankasi A.S. 07/02/2022 | TRSTISB22212 100.00% 1,000,000.00 101.185| 09/12/2020 0.00% 101.44912 1,014,491.20
TRSTISB22212 Tirkiye is Bankas A.S. TRSTISB22212 22,000,000.00 22,318,806.40
GRUP TOPLAMI 294,626,039.00 293,700,940.15

C. KATILMA BELGESi

D. OPSiYON iSLEMLER

E.YABANCI HiSSE

F.TERS REPO




6. A-GEGEN AY IGINDE RUCHAN HAKKI KULLANIMIBEDELSIZ HiSSE SENEDI ALIMI. TEMETTU VE ANAPARA TAHSILATINA iLisKiN ACIKLAMALAR

[Agiklama

Nominal Degeri

B-GECEN AY ICINDE YATIRIM FONLARINA ILISKIN MEVZUATTA MEYDANA GELEN DEGISME VE HUKUKI IHTILAFLARLA ILGILI

|Agiklamalar

7- ITFALAR

Itfa Tarihi

Nominal Degeri

I_Menkul Kiymet Tiiris

TERS REPO-DT T.C. 01/06/2021 |TRT120325T12 19.05% 7,003,653.42 72.513| 31/05/2021 0.00%|  9,653,425.00 72.550969 7,003,653.42
T.C. 01/06/2021 |TRT110827T16 19.05%|  11,005,741.10 73.209| 31/05/2021 0.00%| 15,025,520.00 73.24699 11,005,741.10
T.C. 01/06/2021 | TRT020322T17 19.05%|  43,022,442.47 94.929| 31/05/2021 0.00%| 45,296,795.00 94.978999 43,022,442.47
GRUP TOPLAMI 61,031,836.99 69,975,740.00 61,031,836.99
G.KATILIM HESABI
H.VADELI MEVDUAT
1.KIYMETLI MADEN
J.YABANCI TAHVIL
K.BORSA PARA PIYASASI
BPP 01/06/2021 19.15% 995,522.03 100,000.00] 31/05/2021 0.00% 100,052.47 995,522.03
GRUP TOPLAMI 995,522.03 995,522.03
L.VARANT ISLEMLERI
M.TEMINAT iSLEMLERI
N.SWAP ISLEMLERI
0.EUROBOND REPO
FON
PORTFOY
DEGERI 356,653,398.02 69,975,740.00 355,728,299.17
4- FON TOPLAM DEGERI TABLOSU:
Tutar! %
A. FON PORTFOY DEGERI TABLOSU: 355,728,299.17 100.22% |
B. HAZIR DEGERLER (+) : 5,612.40 0.00%|
C. ALACAKLAR (+) 0.00%|
D. DIGER VARLIKLAR (+) 0.00%|
E. BORCLAR () 770,179.19 0.22%|
FON TOPLAM DEGERI: 354,963,732.38
5- AY IGINDE YAPILAN GIDERLER
[Agikiama Tutart
37001Fon Yonetim Ucreti 63388243
37002Denetim Ucreti 1,603.70
370031SGMK Tahvil Borsa Payi 977.33
3700320/N RRP Tahvil Borsa Payi 5,703.60
370033Vadeli RRP Tahvil Borsa Payi 6,669.60
37005Vergi, Resim ve Harglar 164.00
370142BIST Endeks K. Oltiigii Kullanim bedeli 752.84
Para Piyasasi Komisyonu 238.14
370210denen SPK Kayda Alma Ucreti 5,590.01
37033KAP Ucreti 402.23
37045Fon Saklama Ucreti 18,816.30
37056Vergi Smm Odemesi 427.75
37098Kustirat farklar 7.70
37099Diger Giderler 44.25
TOPLAM 675,279.88




[TRFHSBCS2115 05/05/2021 15,080,000.00
1RFDZY052116 11/05/2021 5,000,000.00
[TRFGRFAS2114 11/05/2021 1,300,000.00
[TRSERGLS2117 28/05/2021 2,000,000.00
TRSERGL52117 28/05/2021 4,700,000.00
[TRSERGLS2117 28/05/2021 250,000.00
8- ODUNC ISLEMLERI: slem Tarihi Vade Tarihi Nominal Degeri Tutar

verilen Gdingler

TopLAM

0.00%

Alinan Odiingler

TopLAM

0.00%




