Eyliil 2021 Portfoy Dagilim Raporu

1- FONU TANITICI BiLGILER
A. FONUN ADI: QNB FINANS PORTFOY BiRINCi DEGISKEN FON
B. KURUCUNUN UNVANI: QNB FINANS PORTFOY YONETIMI A.S.
C. YONETICi UNVANI QNB FINANS PORTFOY YONETIMi A.S.
D. FON TUTARI 0
E. TOPLAM DEGER/NET VARLIK DEGERI: 863,386,295.86
F. DOLASIMDAKi PAY: 29,704,018,573.04
G.FONUN KURULUS TARiHi: 21/08/2006
H. FONUN SURESi: SURESiZ
2- FONUN PERFORMANSINA iLiSKiN BILGILER
A. AY SONU KATILMA PAY! FiYATI 0.029066
B. ONCEKi AY KATILMA PAYI FiYATI: 0.028361
C. AYLIK KATILMA PAYI FIYATI ARTIS ORANI: 2.49%
D. YILBASINA GORE FiYAT ARTIS ORANI: 14.16%
E. YILLIK KATILMA PAYI FIYATI ARTIS ORANI: 18.92%
F. AYLIK ORTALAMA PORTFOYDEKi
MENKUL KIYMETLER YUZDESi:
Hisse Senedi 6.02%
Varant
Devlet Tahvili 1.13%
Ozel Sektdr Tahvili 0.00%
Fil Bonosu
Banka Bonosu
Hazine Bonosu
Devlet Tahvili Repo 43.42%
Kuponlar Repo
Hazine Bonosu Repo
Varliga Dayali Menkuller
Kira Sertifikalari 0.14%
Katilim Hesabi
Katilma Belgesi 2.39%
GES
GOS
Borsa Para Piyasasi 0.07%
Kiymetli Madenler 4.61%
VOB islemleri
VOB Nakit Teminat islemleri 5.77%
Yabanci Sabit Getirililer
Euro Bond (Euro Tahvil Turk) 13.64%
Opsiyon
Swap
Yabanci Hisse Senetleri 15.86%
Vadeli Mevduat TL 1.38%
Vadeli Mevduat Déviz 5.57%
G. AYLIK ORTALAMA TEDAVUL ORANI: 30.44%
H. AYLIK ORTALAMA PORTFOY DEVIR HIZI:
Hisse Senedi 57.24%
Devlet Borglanma Senetleri 32.74%
1. PORTFOYUN ORTALAMA VADESI: 133.738
J. AYLIK KORELASYON :
K. UG AYLIK KORELASYON :
L. AYLIK TAKIP HATASI :
M. AYLIK TAKIP HATASI(Yilliklandirilmis) :
N. AYLIK TAKIP FARKI :
0. GEGCEN AYKi TAKIP HATASI :
P. GEGEN AYKi TAKIP HATASI(Yilliklandirilmis) :
R. GECEN AYKi TAKIP FARKI :
S. KATILMA PAYI iHRAGLARINDAN
KAYNAKLANAN NAKIT GiRiSLERIi: 12,055,468.52
T. KATILMA PAYI IADELERINDEN
KAYNAKLANAN NAKIT GIKISLARI: 85,069,738.65
3- FON PORTFOY DEGERI TABLOSU:




Kiymet ihragg1 Kurum Vade Tarihi ISIN Kodu Faiz Orani Nominal Birim Alig Fiyati |Satin Alis Tarihi |ic iskonto Orani_ |Repo Ginliik Birim Deger | Giinliik Kur | Toplam Deger
A.HISSE_SENEDI
AKSEN AKSA ENERJi URETIM ANONIM SiRK TREAKSNO0011 470,000.00 10.631| 26/02/2021 13.7 6,439,000.00
ALKIM Alkim Alkali Kimya A.S. TRAALKIM91EO 0.94 7.31| 23/01/2020 16.24 15.27
CCOLA COCA-COLA ICECEK A.$ TRECOLA00011 54,500.00 73.792| 09/03/2021 84.9 4,627,050.00
EREGL Eregli Demir Celik TRAEREGL91G3 195,000.00 20.009 | 04/08/2021 16.65 3,246,750.00
GARAN T. Garanti Banka TRAGARAN91IN1 340,000.00 8.66| 03/08/2021 9.24 3,141,600.00
MAVI MAVi GIYiM SANAYi VE TICARET A TREMAVI00037 82,280.00 53.626 | 04/08/2021 64.4 5,298,832.00
SISE T. Sise ve Cam Fabrikalar A.§ TRASISEW91Q3 300,000.00 7.81| 04/08/2021 8.19 2,457,000.00
TAVHL TAV i 1 Holding A.$ TRETAVH00018 100,000.00 21.919| 03/08/2021 26.28 2,628,000.00
TOASO Tofas Tiirk Otomobil Fabrikasi TRATOASO91H3 130,000.00 38.419| 04/08/2021 52 6,760,000.00
TUPRS Tipras Tirkiye Petrol Rafinele TRATUPRS91E8 39,000.00 107.7| 15/09/2021 114.6 4,469,400.00
YATAS Yatas Yatak Yorgan Sanayi Ti TRAYATAS91B4 513,198.00 12.969| 21/01/2021 14 7,184,772.00
YKBNK Yapi ve Kredi Bankasi A.S. TRAYKBNKIING 0.42 2.44| 03/08/2021 2.41 1.00
2,223,979.36 46,252,420.27
B.BORCLANMA SENETLERIi
TRT020322T17 Turk Hazinesi 02/03/2022 TRT020322T17 5.50% 100,000.00 101.502 | 18/08/2021 33.61% 98.38121 98,381.21
TRT170822T15 Tark Hazinesi 17/08/2022 TRT170822T15 5.35% 127,000.00 94.844| 20/05/2021 17.82% 95.87534 121,761.68
TRT210623T10 Turk Hazinesi 21/06/2023 TRT210623T10 2.50% 500,000.00 100.767 | 19/04/2021 2.61% 99.85557 499,277.85
TRDZKVKE2112 Ziraat Katiim Varlik Kiralama 13/10/2021 TRDZKVKE2112 5.11% 630,000.00 102.32433| 19/08/2021 20.56% 104.46851 658,151.61
TRDKTVKK2146 KT Kira Sertifikalari Varlik Kiralama 24/11/2021 TRDKTVKK2146 5.00% 10,000.00 102.3364| 30/09/2021 19.57% 102.26003 10,226.00
TRD310122T12 Tark Hazinesi 31/01/2022 TRD310122T12 0.38% 995.00 50,113.00| 29/07/2021 0.00% 49,635.40 493,872.18
US900123B227 Turk Hazinesi 26/09/2022 UsS900123B8z27 3.13% 4,850,000.00 103.75422| 28/04/2021 103.478 8.8785 44,558,377.02
X51711581337 Fil 25/01/2023 X51711581337 3.00% 4,883,000.00 101.47996 | 03/03/2020 103.446 8.8785 44,847,684.54
X51760780731 Vakiflar Bankasi 30/01/2023 X51760780731 2.88% 600,000.00 97.67708| 15/05/2020 103.694 8.8785 5,523,883.07
X51578203462 is Bankas! 25/04/2024 XS51578203462 3.06% 1,400,000.00 105.57188| 28/06/2021 105.84 8.8785 13,155,806.16
X52100270508 Trkiye Sinai Kalkinma Bankasi 23/01/2025 X52100270508 3.00% 965,000.00 102.58813| 26/02/2020 102.525 8.8785 8,784,088.25
X52112797290 Vakiflar Bankasi 05/02/2025 X52112797290 2.63% 24,000.00 98.77808 | 02/03/2020 99.655 8.8785 212,348.86
TRFDGOZ71915 Diinya G6z Hastanesi 26/12/2030 TRFDGOZ71915 23.83% 17,760.00 101.65901 | 24/12/2021 2.16% 101.659 1 18,054.64
TRFDGOZ71915 Diinya Géz Hastanesi 26/12/2030 TRFDGOZ71915 23.83%- 17,760.00 101.65901 | 24/12/2021 2.16% 101.659 1|- 18,054.64
TRFDGOZ71915 - -
TRSAKYP41612 Akyiirek Pazarlama 26/12/2030 TRSAKYP41612 2.97% 342,500.00 101.35637| 24/12/2021 0.17% 101.35637 1 347,145.57
TRSAKYP41612 Akyiirek Pazarlama 26/12/2030 TRSAKYP41612 2.97%|- 342,500.00 101.35637| 24/12/2021 0.17% 101.35637 1|- 347,145.57
TRSAKYP41612 - -
TRSAYNS21711 Aynes Gida Sanayi 22/02/2030 TRSAYNS21711 3.04%|- 400,000.00 103.04241| 24/12/2021 0.00% 103.04241 1|- 412,169.64
TRSAYNS21711 Aynes Gida Sanayi 22/02/2030 TRSAYNS21711 3.04% 400,000.00 103.04241| 24/12/2021 0.00% 103.04241 1 412,169.64
TRSAYNS21711 - -
TRSAYNSK1619 Aynes Gida Sanayi 16/11/2030 TRSAYNSK1619 3.32% 70,000.00 100.27189| 24/12/2021 0.00% 103.09665 1 72,167.65
TRSAYNSK1619 Aynes Gida Sanayi 16/11/2030 TRSAYNSK1619 3.32% 80,000.00 103.09665 | 24/12/2021 0.00% 103.09665 1 82,477.32
TRSAYNSK1619 Aynes Gida Sanayi 16/11/2030 TRSAYNSK1619 3.32%|- 70,000.00 100.27189| 24/12/2021 0.00% 103.09665 1|- 72,167.65
TRSAYNSK1619 Aynes Gida Sanayi 16/11/2030 TRSAYNSK1619 3.32%|- 80,000.00 103.09665 | 24/12/2021 0.00% 103.09665 1|- 82,477.32
TRSAYNSK1619 - -
14,089,995.00 118,963,858.43
C. KATILMA BELGESI
YERLI KATILMA BELGESi IAG 110,000.00 1.341404| 19/12/2019 1.947238 214,196.18
FYD 1 HisseFon 23,767,474.00 0.799412| 03/08/2021 0.819973 19,488,686.96
23,877,474.00 19,702,883.14
D. OPSIYON iSLEMLER
E.YABANCI HiSSE
EWG US EQUITY iShares MSCI Germany ETF US4642868065 0.00% 32,000.00 34.575| 03/08/2021 0.00% 32.975 8.8785 9,368,593.20
EWG US EQUITY iShares MSCI Germany ETF US4642868065 0.00% 56,800.00 36.07834| 02/06/2021 0.00% 32.975 8.8785 16,629,252.93
US4642868065 88,800.00 25,997,846.13
SLV US EQUITY iShares Silver Trust UsS46428Q1094 0.00% 92,700.00 22.76774| 03/09/2021 0.00% 20.415 8.8785 16,802,299.33
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 1,550.00 382.9897| 04/03/2021 0.00% 434.945 8.8785 5,985,571.73
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 2,950.00 406.39864 | 05/04/2021 0.00% 434.945 8.8785 11,391,894.59
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 1,700.00 437.28| 03/08/2021 0.00% 434.945 8.8785 6,564,820.61
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 2,970.00 420.87| 02/06/2021 0.00% 434.945 8.8785 11,469,127.77




US78462F1030 9,170.00 35,411,414.70
TLT US EQUITY ISHARES 20+ YEAR TREASURY BOND ETF US4642874329 0.00% 1,227.00 150.26141| 04/08/2021 0.00% 144.285 8.8785 1,571,829.18
TLT US EQUITY ISHARES 20+ YEAR TREASURY BOND ETF US4642874329 0.00% 50,000.00 150.36981 | 23/09/2021 0.00% 144.285 8.8785 64,051,718.63
US4642874329 51,227.00 65,623,547.80
241,897.00 143,835,107.97
F.TERS REPO
01/10/2021 TRT030523T13 18.50% 12,006,082.19 242.012| 30/09/2021 0.00% 4,958,430.00 242.134752 12,006,082.19
01/10/2021 TRT110226T13 18.50% 12,006,082.19 77.057| 30/09/2021 0.00% 15,572,900.00 77.095995 12,006,082.19
01/10/2021 TRT030523T13 18.50% 12,006,082.19 242.012| 30/09/2021 0.00% 4,958,430.00 242.134752 12,006,082.19
01/10/2021 TRT030523T13 18.50% 12,006,082.19 242.012| 30/09/2021 0.00% 4,958,430.00 242.134752 12,006,082.19
01/10/2021 TRT280531T14 18.30% 12,006,016.44 101.278| 30/09/2021 0.00% 11,848,550.00 101.328993 12,006,016.44
01/10/2021 TRT110827T16 18.20% 13,006,482.19 72.021| 30/09/2021 0.00% 18,050,275.00 72.056975 13,006,482.19
01/10/2021 TRT050624T19 18.51% 23,011,663.84 101.163 | 30/09/2021 0.00% 22,735,655.00 101.213991 23,011,663.84
01/10/2021 TRT280531T14 18.30% 50,025,068.49 101.278| 30/09/2021 0.00% 49,368,960.00 101.32899 50,025,068.49
01/10/2021 TRT050527T17 18.20% 37,018,449.32 102.455 | 30/09/2021 0.00% 36,113,450.00 102.50599 37,018,449.32
01/10/2021 TRT110827T16 18.50% 38,019,260.27 72.02| 30/09/2021 0.00% 52,762,760.00 72.056997 38,019,260.27
01/10/2021 TRT180625T13 18.50% 38,019,260.27 114.034| 30/09/2021 0.00% 33,323,340.00 114.091986 38,019,260.27
01/10/2021 TRT030523T13 18.50% 38,019,260.27 242.012| 30/09/2021 0.00% 15,701,685.00 242.134906 38,019,260.27
01/10/2021 TRT030523T13 18.50% 38,019,260.27 242.012| 30/09/2021 0.00% 15,701,685.00 242.134906 38,019,260.27
01/10/2021 TRT110827T16 18.20% 27,013,463.01 72.021| 30/09/2021 0.00% 37,489,025.00 72.05699 27,013,463.01
362,182,513.13 323,543,575.00 362,182,513.13
G.KATILIM_HESABI
H.VADELI MEVDUAT
VADEL| DOViZ MEVDUATI BURGANBANK A.S. 12/10/2021 1.00% 2,000,000.00 100| 10/09/2021 0.00% 100.0575 8.8785 17,767,214.98
ICBC DOLAR 12/10/2021 0.95% 2,000,000.00 100/ 10/09/2021 0.00% 100.0547 8.8785 17,766,704.20
ANADOLUBANK A.S 12/10/2021 1.00% 2,000,000.00 100| 10/09/2021 0.00% 100.0575 8.8785 17,767,214.98
BURGANBANK A.S. 12/10/2021 1.00% 2,000,000.00 100/ 10/09/2021 0.00% 100.0575 8.8785 17,767,214.98
VADELI TL MEVDUATI TEBA.S. 08/11/2021 18.25% 11,557,941.26 100| 24/09/2021 0.00% 100.3467 11,598,014.99
19,557,941.26 82,666,364.13
LKIYMETLI MADEN
KIYMETLi MADEN ALTIN 0.00% 56.00 485,177.10| 02/09/2021 0.00% 492,476.19 27,578,666.61
56.00 27,578,666.61
J.YABANCI TAHVIL
K.BORSA PARA PiYASASI
01/10/2021 18.25% 622,311.00 100,000.00| 30/09/2021 0.00% 100,050.00 622,311.00
622,311.00 622,311.00
L.VARANT iSLEMLERI
M.TEMINAT iSLEMLER]
48,863,009.63 1| 07/07/2011 1 48,863,009.63
48,863,009.63 48,863,009.63
N.SWAP iSLEMLERi
0.EUROBOND REPO
471,659,176.38 323,543,575.00 850,667,134.31
Kisa Pozisyon Kisa 27/10/2021 F_XU0301021 2,400.00 1560.9404 | 08/09/2021 1517.75 1~ 36,426,000.00
2,400.00 - 36,426,000.00
2,400.00 36,426,000.00
FINANSBANK A.S. VADELI usD 2,000,000.00 8.8785 17,757,000.00




ANADOLUBANK A.§ MEV.USD usD 2,001,150.53 8.8785 17,767,214.98
BURGANBANK A.S. USD MEV usD 2,002,301.06 8.8785 17,777,429.96
FiNANS YATIRIM - VADESiZ DOViz usD 1,689,664.14 8.8785 15,001,683.07
ICBC DOLAR usD 2,001,093.00 8.8785 17,766,704.20
usD 9,694,208.73 86,070,032.21
FINANSBANK A.S.VADESiZ EURO EUR 5,464.57 10.2933 56,248.46
86,126,280.67
FON PORTFOY DEGERI 471,926,156.07 850,667,134.31
4- FON TOPLAM DEGERi TABLOSU:
Tutar %
A. FON PORTFOY DEGERI TABLOSU: 850,667,134.31 98.53%
B. HAZIR DEGERLER (+) : 15,070,741.56 1.75%
C. ALACAKLAR (+) : 0 0.00%
D. DIiGER VARLIKLAR (+) : 0 0.00%
E. BORGLAR (-) : 2,351,580.01 0.27%
FON TOPLAM DEGERI: 863,386,295.86
5- AY iCINDE YAPILAN GIDERLER
Aciklama Tutari

37001Fon Yénetim Ucreti

1,439,646.26

37002Denetim Ucreti 90
370031SGMK Tahvil Borsa Payi 853.92
3700320/N RRP Tahvil Borsa Payi 55,188.00
370033Vadeli RRP Tahvil Borsa Payi 35,406.00
37004Aracilik Komisyonu 130,169.88
37005Vergi, Resim ve Harglar 64.1
3700 Giderleri 21,000.00
37008Banka Masraflari 2.1
370142BiST Endeks K. Oltiigi Kullanim bedeli 1,062.00
37015Bankalararasi Para Piyasasi Komisyonu 286.55
370210denen SPK Kayda Alma Ucreti 10,524.08
37023VOB islemi Komisyonu 9,386.36
37024KM islemi Komisyonlari 13,716.24
37025Déviz Alm Kambiyo Vergisi 141,655.00
37033KAP Ucreti 416.1
37045Fon Saklama Ucreti 56,676.27
37056Vergi leri Smm Odemesi 489
37098Kisiirat farklari 1.78
37099Diger Giderler 5,240.42

TOPLAM

1,921,874.06

6. A -GEGEN AY iCINDE RUGHAN HAKKI KULLANIMI.BEDELSIZ HiSSE SENEDI ALIMI. TEMETTU VE ANAPARA TAHSILAT

INA iLISKIN ACIKLAMALAR

Aciklama

| Nominal Degeri

B-GEGEN AY iGINDE YATIRIM FONLARINA iLISKIN MEVZUATTA MEYDANA GELEN DEGISME VE HUKUKI IHTILAFLARLA iLGILi

A

7- ITFALAR

Menkul Kiymet Tiirii

itfa Tarihi

Nominal Degeri

TRT220921T18

22/09/2021

1,620,000.00




