Deniz _*_ FON RiSK RAPORU 31.05.2021
PORTIAT wOMETIMI DDF - Deniz Portfoy Dinamo Serbest Fon
Fon Bilgileri Fon RMD Trendi
Fon Portfdy Degeri 16,475,044.40 0.4
Fon Toplam Dederi 16,467,940.99 0.25
Risk Degeri 3 0.3
Fon Portfdyl Standart Sapmasi 0.17 0,05
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Kaldirag Yaratan islemler Bilgisi 3 Hafta Once 1 Hafta Once
4 Hafta Once 2 Hafta Once Bugiin
Acik Pozisyon Tutari Limit : 1.00
L —— Fon
Kaldirag Orani Limit : 5.00
RMD Ozeti Geriye Doniik Test
RMD 63,975.89 Yo . © o,
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RMD (%) 0.39 5.59 2.0, AvFaast -1 o)
Beklenen Kayip 73,492.57
Beklenen Kayip (%) 0.45 -100,000
Ug Deder Adedi 1
RMD Kirilimi -=00, 000
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Temmuz 2020 Ccak 2021

—rno @ U Deger @ Gerceklesen

Fon Varhk Kirtlimi

Takasbank Para Piyasasi 815,438 854 0.01
Hizse 6. 54
Teminat 2,526,210 2,536 0.02
Ters Repo T2.G8
Ters Repo 12,006,247 8,718 0.05 Terminat le 35
erming .
Hisse 1,127,150 32,209 0.20  Takasbank Para Piyasasi 7.9
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