Deniz _*_ FON RISK RAPORU 31.05.2021
PORTIOY YOMETIM DPI - Deniz Portfdy Istatistiksel Arbitraj Serbest Fon

Fon Bilgileri Fon RMD Trendi
Fon Portfdy Degeri 271,208,354.52
Fon Toplam Degeri 276,468,688.85 0.0z
Risk Degeri 2 0.08
Fon Portfdyl Standart Sapmasi 0.03 0.0s

0.04

0.032
Kaldirag Yaratan islemler Bilgisi 3 Hafta Once 1 Hafta Once

4 Hafta Once 2 Hafta Once Bugiin
Agik Pozisyon Tutari 0.00 Limit : 1.00 o Fon
Kaldirag Orani 0.77 Limit : 10.00
. Geriye Doniik Test
RMD Ozeti
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RMD 200,393.44 . .
ene: ¥

RMD (%) 0.07 5.59

-2,000,000
Beklenen Kayip 230,202.83
Beklenen Kayip (%) 0.08 -4,000,000
Ug Deder Adedi 0

-5,000,000
RMD Kirihimi

Ternmuz 2020 Ocak 2021
Artik ® - ®
Piyasa Biiyiikliik RMD — RMD g Deder Gerceklesen
(%)

Fon Varhk Kirtlimi

Vadeli Mevduat 991,502 1,117 0.00
Hizse 78.76
Teminat 20,13

Takasbank Para Piyasasi 2,001,074 2,239 0.00

Takasbank Para Pivasas 0.74
Teminat 54,603,963 32,681 0.01 vadeli Merdust —|—0.37

a o 20 30 40 50 &0 FO 20

Hisse 213,611,815 -8,026,174 -2.90 B Fon
Futures 0 -8,365,986 -3.03

Sozlesme
Buyiikliigii

Kaldirag Yaratan islemler

Toplam -213,611,798 -8,365,986 -3.03
F_AEFES0621 -987,552 15,772 0.01
F_ALKIMO0621 -1,816,606 18,814 0.01
F_ARCLK0621 -3,137,880 17,671 0.01
F_ASELS0621 -3,824,830 37,988 0.01
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F_SKBNK0621 -17,160 641 0.00

F_SOKM0621 -20,011,740 -765,757 -0.28
F_TAVHL0621 -5,066,974 -110,829 -0.04
F_THYAO0621 -2,095,236 22,139 0.01
F_TKFEN0621 4,422,964 18,333 0.01
F_TOASO0621 -4,794,104 -61,324 -0.02
F_TRGYO0621 -2,048,928 13,973 0.01
F_TTKOMO0621 2,430,436 41,909 0.02

F_TUPRS0621 -20,063,835 -687,845 -0.25

F_TURSGO0621 -1,729,728 41,119 0.01

F_ULKER0621 -43,600 1,105 0.00

F_VESTL0621 -31,040 937 0.00
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