Mayis 2021 Portféy Dagilim Raporu

1- FONU TANITICI BILGILER

A. FONUN ADI:

QNB FINANS PORTFOY BIRINCI DEGISKEN FON

8. KURUCUNUN UNVANI:

QNB FINANS PORTFOY YONETIMI AS.

C. YONETICI UNVANI

QNB FINANS PORTFOY YONETIMI AS.

D. FON TUTARI

000

E. TOPLAM DEGER/NET VARLIK DEGERI:

1,011,799,365.30

F. DOLASIMDAKI PAY:

36,536,341,710.04

G.FONUN KURULUS TARIHI

21/08/2006

H. FONUN SURESI

SURESIZ

2- FONUN PERFORMANSINA ILISKIN BILGILER

A. AY SONU KATILMA PAYI FIYATI 0027693
B. GNCEKI AY KATILMA PAYI FIYATI 0027037
C. AYLIK KATILMA PAYI FIYATI ARTIS ORANI 243%
D. YILBASINA GORE FIYAT ARTIS ORANI: 8.77%
E. YILLIK KATILMA PAYI FIYATI ARTIS ORANI: 22.24%
F. AYLIK ORTALAMA PORTFOYDEKI
MENKUL KIYMETLER YUZDES:
Hisse Senedi 5.71%
Varant
Devlet Tahvili 4.00%
Gzel Sektor Tahvili 0.00%
Finansman Bonosu 00291
Banka Bonosu
Hazine Bonosu
Devlet Tahvili Repo 4352%
Kuponlar Repo
Hazine Bonosu Repo
Varliga Dayali Menkuller
Kira Sertifikalan 0.00%
Katihim Hesabi
Katilma Belgesi 0.02%
Ges
Gos
Borsa Para Piyasasi 4.52%
Kiymetli Madenler 00337
VOB islemleri
VOB Nakit Teminat Islemleri 00427
Vabanci Sabit Getirililer
Euro Bond (Euro Tahvil Turk) 011
Opsiyon
Swap
Vabanci Hisse Senetleri 15.59%
Vadeli Mevduat TL 1.19%
Vadeli Mevduat Doviz 4.03%
G. AYLIK ORTALAMA TEDAVUL ORANI: 036
H. AYLIK ORTALAMA PORTFOY DEVIR HIZI:
Hisse Senedi 029
Devlet Borglanma Senetleri 001
1. PORTFOYUN ORTALAMA VADES' 287.08

J. AYLIK KORELASYON

K. UG AYLIK KORELASYON

L. AYLIK TAKIP HATASI

M. AYLIK TAKIP

N. AYLIK TAKIP FARKI

O. GEGEN AYKI TAKIP HATASI

P. GECEN AYKi TAKIP.

R. GEGEN AYKI TAKIP FARKI

5. KATILMA PAYI IHRACLARINDAN

KAYNAKLANAN NAKIT GIRISLERI:

94,405,232.18

T. KATILMA PAYI IADELERINDEN

KAYNAKLANAN NAKIT GIKISLARI:

42,030,714.78

3- FON PORTFOY DEGER| TABLOSU:

Menkul Kiymet ihragel Kurum Vade Tarihi |ISIN Kodu Nominal Faiz Orani  |Nominal Birim Alis Fiyati |Satin Alig Tarihi |ic iskonto Orani |Repo Guinliik Birim Deger |Guinliik Kur |Toplam Deger
A.HISSE SENEDI
AKSEN AKSA ENERJi URETIM ANONIM SIRK AKSEN 470000 10.631| 26/02/2021 129 6063000




ALKIM Alkim Alkali Kimya A.S. ALKIM 0.94 7.31] 23/01/2020 15.62 14.68
ccoLA COCA-COLA ICECEK A.S CCOLA 54500 73.792| 09/03/2021 79.4 4327300
DOHOL Dogan Sirketler Grubu Holding DOHOL 1,500,000.00 3.29] 06/04/2021 294 4,410,000.00
EREGL Eregli Demir Celik EREGL 200,000.00 20.31] 11/05/2021 19.23 3,846,000.00
ISMEN is Yatnm Menkul Degerler A.§ ISMEN 500,000.00 9.625| 16/02/2021 16.72 8,360,000.00
KLKIM KALEKIM YAPI KIMYASALLARI KLKIM 320,000.00 14.75| 17/05/2021 12.77 4,086,400.00
KRDMD Kardemir (D) Karabiik Demir Cel KRDMD 400,000.00 4.902[ 02/12/2020 7.86 3,144,000.00
PETKM Petkim Petrokimya Holding A.S PETKM 580,000.00 6.254| 10/05/2021 6.18 3,584,400.00
TAVHL TAV Havali | Holding A.S TAVHL 160,000.00 22.323] 10/05/2021 23.98 3,836,800.00
TUPRS Tipras Turkiye Petrol Rafinele TUPRS 20,000.00 102.65| 24/05/2021 97.35 1,947,000.00
YATAS Yatas Yatak Yorgan Sanayi Ti YATAS 583,476.00 12.969| 21/01/2021 15.78 9,207,251.28
YKBNK Yapi ve Kredi Bankasi A.S. YKBNK 0.42 298] 19/11/2020 215 0.89
GRUP TOPLAMI 4787977.36 52812166.86
8.BORCLANMA SENETLERI
DEVLET TAHViLi
TRT220921T18 Hazine / Turkish Treasury 22/09/2021 |TRT220921T18 4.60% 610,000.00 97.528| 28/04/2021 35.74% 99.34233 605,988.21
TRT170822T15 Hazine / Turkish Treasury 17/08/2022 |TRT170822T15 5.35% 127,000.00 94.844 20/05/2021 12.80% 95.67226 121,503.77
TRT210623T10 Hazine / Turkish Treasury 21/06/2023 |TRT210623T10 0.025 500,000.00 100.767| 19/04/2021 0.0064 103.02955 515,147.75
TRT131130T14 Hazine / Turkish Treasury 13/11/2030 |TRT131130T14 11.70%|  45,000,000.00 97.688 09/02/2021 4.06% 72.66506 32,699,277.00
TRDZKVK72118 Ziraat Katiim Varlik Kiralama 06/07/2021 |TRDZKVK72118 0.00% 10,000.00 102.3301] 04/05/2021 -29.86% 103.45897 10,345.90
US9001238727 Hazine / Turkish Treasury 26/09/2022 |US900123B727 0.0625|  4,850,000.00 103.75422 28/04/2021 105.253 8.499|  43,385,444.48
X51711581337 Fibabanka A.S. 25/01/2023 |XS1711581337 3.00%|  4,883,000.00 101.47996 03/03/2020 102.868 8.499|  42,690,854.70
X51760780731 Tiirkiye Vakiflar Bankasi T.A.O. 30/01/2023 |XS1760780731 2.88% 600,000.00 97.67708| 15/05/2020 104.551 8.499 5,331,473.69
X51970705528 Tiirkiye Vakiflar Bankasi T.A.O. 28/03/2024 | X51970705528 0.0406 200000 109.64444 | 02/06/2021 109.485 8.499 1861026.03
X52100270508 TURKIYE SINAI KALKINMA BANKASI A.S. 23/01/2025 |XS2100270508 3.00% 965,000.00 102.58813 | 26/02/2020 103.111 8.499 8,456,684.75
X52112797290 Tirkiye Vakiflar Bankasi T.A.O. 05/02/2025 |X$2112797290 2.63% 24,000.00 98.77808 | 02/03/2020 100.499 8.499 204,993.84
OZEL SEKTOR TAHVIL
TRFDGOZ71915 DUNYA GOZ HASTANESI 26/12/2030 |TRFDGOZ71915 23.83% 17,760.00 101.65901 | 24/12/2021 2.08% 101.659 1 18,054.64
TRFDGOZ71915 DUNYA GOZ HASTANESI 26/12/2030 | TRFDGOZ71915 23.83% -17,760.00 101.65901 | 24/12/2021 2.08% 101.659 1 -18,054.64
TRFDGOZ71915 TRFDGOZ71915 0.00 0.00
TRSAKYP41612 Akyiirek Tiik riinleri Paz. 26/12/2030 | TRSAKYP41612 2.97% 342,500.00 101.35637| 24/12/2021 0.17% 101.35637 1 347,145.57
TRSAKYP41612 Akyiirek Tiiketim Urinleri Paz. 26/12/2030 | TRSAKYP41612 2.97% -342,500.00 101.35637| 24/12/2021 0.17% 101.35637 1 -347,145.57
TRSAKYP41612 TRSAKYP41612 0.00 0.00
TRSAYNS21711 Aynes Gida 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 22/02/2030 | TRSAYNS21711 3.04% 400,000.00 103.04241] 24/12/2021 0.00% 103.04241 1 412,169.64
TRSAYNS21711 TRSAYNS21711 0 0
TRSAYNSK1619 Aynes Gida 16/11/2030 | TRSAYNSK1619 3.32% 70,000.00 10027189 24/12/2021 0.00% 103.09665 1 72,167.65
TRSAYNSK1619 Aynes Gida 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 16/11/2030 | TRSAYNSK1619 3.32% ~70,000.00 10027189 24/12/2021 0.00% 103.09665 1 -72,167.65
TRSAYNSK1619 Aynes Gida 16/11/2030 | TRSAYNSK1619 3.32% -80,000.00 103.09665 | 24/12/2021 0.00% 103.09665 1 -82,477.32
TRSAYNSK1619 TRSAYNSK1619 0.00 0.00
TRFFINF82115 Qnb Finans Faktoring A.S. 04/08/2021 | TRFFINF82115 0.00%| 19,000,000.00 94.436 14/04/2021 20.51% 96.78162 18,388,507.80
TRFVFAS72119 Vakif Faktoring 01/07/2021 |TRFVFAS72119 0.00% 5,880,000.00 95.412 02/04/2021 21.18% 98.43359 5,787,895.09
GRUP TOPLAMI 82,649,000.00 160,059,143.02
C. KATILMA BELGES
YERLI KATILMA BELGES| IAG 110,000.00 1341404 19/12/2019 1.712128 188,334.08
GRUP TOPLAMI 110,000.00 188,334.08
D. OPSIYON ISLEMLER
E.YABANCI HISSE
CPER US EQUITY United States Copper Index Fund Us9117181043 0.00% 83,400.00 25.64123 | 02/03/2021 0.00% 28.64 8.499|  20,300,507.42
CPER US EQUITY United States Copper Index Fund Us9117181043 0.00% 79,386.00 22.24453| 28/01/2021 0.00% 28.64 8.499|  19,323,454.23
Us9117181043 162786 39623961.65
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 5,570.00 3823599 02/02/2021 0.00% 420.335 8.499|  19,898,419.31
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 2,250.00 382.9897| 04/03/2021 0.00% 420.335 8.499 8,037,961.12
SPY US EQUITY SPDR S&P 500 ETF US78462F1030 0.00% 2,950.00 406.39864 05/04/2021 0.00% 420.335 8.499|  10,538,660.14
US78462F1030 10,770.00 38,475,040.57
USO US EQUITY United States Oil Fund US91232N2071 0.00% 75,800.00 4510937 05/05/2021 0.00% 45.605 8.499|  29,379,844.64
VWO US EQUITY Vanguard FTSE Emerging Markets ETF US9220428588 [} 86,800.00 52.59912| 05/05/2021 [} 53.845 8.499|  39,722,167.25
GRUP TOPLAMI 336,156.00 147,201,014.11
F.TERS REPO
TERS REPO-DT T.C. 01/06/2021 |TRT100124T17 19.12% 3,001,571.51 137.282| 31/05/2021 0.00% 2185290 137.353464 3,001,571.51
T.C. 01/06/2021 |TRT230222T13 0.19 5002602.74 256.171] 31/05/2021 0 1951820 256304513 5002602.74
T.C. 01/06/2021 |TRT100124T17 19.10% 6,003,139.73 137.282] 31/05/2021 0.00% 4370570 137.353703 6,003,139.73
T.C. 01/06/2021 |TRT120325T12 19.00% 7,003,643.84 72.513| 31/05/2021 0.00% 9653410 72.550983 7,003,643.84
T.C. 01/06/2021 |TRT140623T19 19.00%|  15,007,808.22 101.364] 31/05/2021 0.00% 14798120 101.416992 15,007,808.22




T.C. 01/06/2021 |TRT080328T15 19.25%|  18,009,493.15 78.689| 31/05/2021 0.00% 22874720 78.730988 18,009,493.15
T.C. 01/06/2021 |TRT180123T10 19.00%|  37,019,260.27 93.636| 31/05/2021 0.00% 39514610 93.684995 37,019,260.27
T.C. 01/06/2021 |TRT070727T13 0.19]  43,022,383.56 164.906 | 31/05/2021 0 26075445 164.991944 43,022,383.56
T.C. 01/06/2021 |TRT100124T17 19.10%|  44,023,024.66 137.282| 31/05/2021 0.00% 32050785 137.353967 44,023,024.66
T.C. 01/06/2021 |TRT240227T17 19.00%|  45,023,424.66 75.685| 31/05/2021 0.00% 59457275 75.723996 45,023,424.66
T.C. 01/06/2021 |TRT060825T15 0.1906|  50,026,109.59 98.748| 31/05/2021 0 50633715 98.799998 50,026,109.59
T.C. 01/06/2021 |TRT181023T19 19.00%|  29,015,095.89 102.992 | 31/05/2021 0.00% 28157425 103.045985 29,015,095.89
TC. 01/06/2021 |TRT140623T19 19.00%|  13,006,767.12 101.364| 31/05/2021 0.00% 12825040 101.416971 13,006,767.12
T.C. 01/06/2021 |TRT140623T19 0.19 13006767.12 101.364| 31/05/2021 0 12825040 101.416971 13006767.12
T.C. 01/06/2021 |TRT080323T10 19.00%|  21,010,931.51 83.163| 31/05/2021 0.00% 25251705 83.205991 21,010,931.51
T.C. 01/06/2021 |TRT110827T16 19.00%  35,018,219.18 73.209| 31/05/2021 0.00% 47808405 73.246993 35,018,219.18
T.C. 01/06/2021 |TRT180123T10 19.00%|  37,019,260.27 93.636| 31/05/2021 0.00% 39514610 93.684995 37,019,260.27
GRUP TOPLAMI 421,219,503.02 429947985 421,219,503.02
G.KATILIM HESABI
H.VADELI MEVDUAT
VADELi DOViZ MEVDUATI DENIZBANK USD 25/06/2021 1.35% 2,300,000.00 100| 18/05/2021 0.00% 100.0518 8.499|  19,557,817.46
FINANSBANK A.S. 25/06/2021 0.02 2300000 100| 18/05/2021 0 100.0767 8.499 19562685.69
FINANSBANK A.S. 25/06/2021 1.80% 2,300,000.00 100| 18/05/2021 0.00% 100.069 8.499|  19,561,188.00
FINANSBANK AS. 25/06/2021 1.40% 2,300,000.00 100/ 18/05/2021 0.00% 100.0537 8.499|  19,558,192.02
VADELI TL MEVDUATI ANADOLU BANK A. 04/06/2021 19.10%|  10,694,452.51 100/ 27/04/2021 0.00% 101.8301 10,890,169.49
GRUP TOPLAMI 19,894,452.51 89,130,052.66
1.KIYMETLI MADEN
KIYMETLI MADEN ALTIN 0.00% 62.00 449531.15 | 05/04/2021 0.00% 514043.57 31,870,701.48
GRUP TOPLAMI 62.00 31,870,701.48
J.YABANCI TAHVIL
K.BORSA PARA PiYASASI
BPP 04/06/2021 19.30%|  40,909,479.45 100000/ 22/04/2021 21.03% 102113.4044 40,845,361.74
01/06/2021 19.15% 836,438.61 100000/ 31/05/2021 0.00% 100052.4653 836,438.61
GRUP TOPLAMI 41,745,918.06 41,681,800.35
L.VARANT iSLEMLERI
M.TEMINAT iSLEMLERI
VOB Nakit 38,730,095.32 1| 07/07/2011 1 38,730,095.32
GRUP TOPLAMI 38,730,095.32 38,730,095.32
N.SWAP ISLEMLERI
0.EUROBOND REPO
FON
PORTFOY
DEGERI 609,473,164.27 429947985 982,892,810.89
DOViz BAKIVELERI
FINANSBANK A.S. VADELI usD 6,904,584.74 8.499|  58,682,065.71
DENIZBANK USD usD 2,301,190.43 8.499|  19,557,817.46
FINANS YATIRIM - VADESIZ DOViz usD 4,005,174.26 8.499|  34,039,976.04
usD 13,210,949.43 112,279,859.21
TAKASBANK A.S. VADESIZ EURO EUR 5,464.57 10.3629 56,628.79
GRUP TOPLAMI 112,336,488.00

4- FON TOPLAM DEGERI TABLOSU:

Tutar

A. FON PORTFOY DEGERI TABLOSU:

982,892,810.89

97.14%

B. HAZIR DEGERLER (+) :

34,103,039.93

337%

C. ALACAKLAR (+) :

0.00%

D. DIGER VARLIKLAR (+) :

0.00%.

E BORGLAR () :

5196,485.52

051%

FON TOPLAM DEGERI:

1,011,799,365.30

5- AY IGINDE YAPILAN GIDERLER

[Agiklama

Tutar




37001F0n Yonetim Ucreti

1557,325.14

37002Denetim Gcreti 131254
3700315GMK Tahvil Borsa Pay! 273
3700320/N RRP Tahvil Borsa Pay: 42,957.60
370033Vadeli RRP Tahvil Borsa Pay: 53,314.80
37004Aracilik Komisyonu 150,266.57
37005Vergi, Resim ve Harglar 164.00
370065aklama Giderleri 20,300.00
37008Banka Masraflar 1260
3701428IST Endeks K. Oltiigii Kullanim bedeli 1,026.60
37015Bankalararas: Para Piyasasi Komisyonu 141.94
370216 denen SPK Kayda Alma Ucreti 15,731.25
37023V08 islemi Komisyonu 3,572.81
37025D6viz Alim Kambiyo Vergisi 55,225.50
37033KAP Ucreti 40223
37045Fon saklama Ucreti 6121614
37056Vergi Beyannameleri Smm Odemesi 427.75
37008Ksiirat farklart 276
37009Diger Giderler 4425
TOPLAM 1,063,447.21
6. A-GEGEN AY IGINDE RUCHAN HAKKI KULLANIMIBEDELSIZ HiSSE SENEDI ALIMI. TEMETTU VE ANAPARA TAHSILATINA ILISKIN ACIKLAMALAR
[ Agikiama Nominal Degeri
SPY US EQUITY Tem:%87 13,870.00
ccoLA Tem:%197 54,500.00

-GECEN AY IGINDE YATIRIM FONLARINA ILISKIN MEVZUATTA MEYDANA GELEN DEGISME VE HUKUKI IHTILAFLARLA ILGiLl

| Agiklamalar
7- ITFALAR

Menkul Kiymet Tir itfa Tarihi Nominal Degeri

TRFHSBCS2115 05/05/2021 20,110,000.00

8- GDUNG ISLEMLER islem Tarihi Vade Tarihi Nominal Degeri Tutar

verilen Gdingler

TopLam 0.00%
[Alinan Gdngler
TopLam 0.00%




