RiSKE MARUZ DEGER RAPORU

03.08.2026 - 31.08.2026

Portfoy Tarihi Baslangig Tarihi Bitig Tarihi Hesaplama Tipi Giiven Araligi Volatilite Methodu Omeklem Sayisi Elde Tutma Periyodu MalIAdresl

31.08.2026 04.09.2024 31.08.2026 Tarihsel_Benzetiml 0.93 EWMA Risktlrk kareportfoy@kareportfoy.com.tr
Mutlak Risk GC>IE|I Risk 2013 Yaz

fwih A0 b [rmo/FD RMD/FTD Limit Kistas RMD Kistas RMD/FTD Goreli RMD Géreli RMD Limit Stres RMD Stres RMD/FTD

03.08.2026 58,636,211.27 21,400.74 0.04% 548,235.66 0.93% 45,524.85 0.08%
04.08.2026 58,692,254.06 20,627.99 0.04% 541,042.19 0.92% 0.04 2.00 43,880.81 0.07%
05.08.2026 58,748,354.93 20,627.99 0.04% 540,655.04 0.92% 0.04 2.00 43,880.80 0.07%
06.08.2026 58,804,293.04 21,377.33 0.04% 586,605.16 1.00% 0.04 2.00 45,475.00 0.08%
07.08.2026 58,950,199.88 60,040.16 0.10% 572,288.98 0.97% 0.10 2.00 85,015.12 0.14%
10.08.2026 59,024,664.61 21,377.27 0.04% 555,611.49 0.94% 0.04 2.00 45,474.86 0.08%
11.08.2026 59,073,588.75 20,605.37 0.03% 543,961.65 0.92% 0.04 2.00 43,832.67 0.07%
12.08.2026 59,129,697.46 20,605.35 0.03% 531,908.14 0.90% 0.04 2.00 43,832.63 0.07%
13.08.2026 59,185,784.16 20,605.32 0.03% 580,496.30 0.98% 0.04 2.00 43,832.55 0.07%
14.08.2026 59,335,175.31 60,039.47 0.10% 561,840.04 0.95% 0.11 2.00 85,014.14 0.14%
17.08.2026 59,410,718.38 20,605.30 0.03% 541,788.71 0.91% 0.04 2.00 43,832.49 0.07%
18.08.2026 59,466,944.80 20,605.33 0.03% 542,490.20 0.91% 0.04 2.00 43,832.54 0.07%
19.08.2026 59,520,629.75 21,377.23 0.04% 532,421.47 0.89% 0.04 2.00 45,474.76 0.08%
20.08.2026 59,577,303.50 21,377.30 0.04% 569,229.85 0.96% 0.04 2.00 45,474.91 0.08%
21.08.2026 59,729,168.68 62,196.17 0.10% 545,741.63 0.91% 0.11 2.00 88,067.93 0.15%
24.08.2026 59,802,161.44 20,603.70 0.03% 521,029.80 0.87% 0.04 2.00 43,829.04 0.07%
25.08.2026 59,854,231.95 20,603.69 0.03% 502,320.12 0.84% 0.04 2.00 43,829.01 0.07%
26.08.2026 59,906,256.95 19,831.73 0.03% 511,014.28 0.85% 0.04 2.00 42,186.64 0.07%
27.08.2026 59,958,283.25 20,603.64 0.03% 531,925.84 0.89% 0.04 2.00 43,828.90 0.07%
28.08.2026 60,095,309.78 60,025.22 0.10% 525,308.30 0.87% 0.11 2.00 84,993.88 0.14%

31.08.2026 60,163,264.61 21,375.56 0.04% 512,823.28 0.85% 0.04 2.00 45,471.15 0.08%



KALDIRAC RAPORU

Kaldirag / FID Kaldirag / FID Limit___|Acik Pozisyon / FID____|Acik Pozisyon / FTD Limit [Kaldiragh islem RMD

03.08.2026 58,636,211.27 0.00 1.00 0.00 1.00
04.08.2026 58,692,254.06 0.00 1.00 0.00 1.00
05.08.2026 58,748,354.93 0.00 1.00 0.00 1.00
06.08.2026 58,804,293.04 0.00 1.00 0.00 1.00
07.08.2026 58,950,199.88 0.00 1.00 0.00 1.00
10.08.2026 59,024,664.61 0.00 1.00 0.00 1.00
11.08.2026 59,073,588.75 0.00 1.00 0.00 1.00
12.08.2026 59,129,697.46 0.00 1.00 0.00 1.00
13.08.2026 59,185,734.16 0.00 1.00 0.00 1.00
14.08.2026 59,335,175.31 0.00 1.00 0.00 1.00
17.08.2026 59,410,718.38 0.00 1.00 0.00 1.00
18.08.2026 59,466,544.80 0.00 1.00 0.00 1.00
19.08.2026 59,520,629.75 0.00 1.00 0.00 1.00
20.08.2026 59,577,303.90 0.00 1.00 0.00 1.00
21.08.2026 59,729,168.68 0.00 1.00 0.00 1.00
24.08.2026 59,802,161.44 0.00 1.00 0.00 1.00
25.08.2026 59,854,231.95 0.00 1.00 0.00 1.00
26.08.2026 59,906,256.95 0.00 1.00 0.00 1.00
27.08.2026 59,958,283.25 0.00 1.00 0.00 1.00
28.08.2026 60,095,309.78 0.00 1.00 0.00 1.00
31.08.2026 60,163,264.61 0.00 1.00 0.00 1.00

GERIYE DONUK TEST RAPORU
Mail Adresi

30.07.2026 31.08.2026 H51 EWMA Risktirk kareportfoy@kareportfoy.com.tr

Gergeklesen Asim Sayisi Asimin Gergekles
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KIH 0.00



