Deniz _& FON RISK RAPORU 30-01-2026
roaTrdT Yosmisd DOV - Deniz Portféy Oniigiincii Serbest (Ddviz-Avro) Fon
Fon Bilgileri Fon RMD Trendi
Fon Portféy Degeri 78,389,725,270.28
0.8
Fon Toplam Degeri 78,351,587,338.70
Risk Degeri (TRL) 0.7
Fon Portfoyli Standart Sapmasi 0.36
0.6
3 Hafta Once 1 Hafta (ince
4 Hafta COnce 2 Hafta Once Bugiin
Kaldirag Yaratan islemler Bilgisi
- Fon

Aclk Pozisyon Tutari 3,090,820,558.49
Acik Pozisyon Orani 0.04
Kaldirag Orani 0.04

RMD Ozeti

Limit : 5.00

Limit : 5.00

Geriye Doniik Test

1,000,000,000

RMD 657,055,738.44
RMD (%) 0.84 5.59 Nisan 2025 Ekim 2025
Temmuz 2025 Ocak 2026
Beklenen Kayip 754,795,593.97
Beklenen Kayip (%) 0.96 — RMD . g Deger . Gergeklesen
Ug Deger Adedi 0 Fon Varhk Kirilimi
RMD Kirihimi
Artik Makit-0.00—]
Piyasa Bityiikliik RMD Ters Repo | el
o,
(%) Forward o0t
Fon 20,229,858,575 162,848,935 0.21
Vadeli Mevduat L Ry
Eurobond 31,332,567,327 280,021,309 0.36
Eurobond I >© 7
Vadeli Mevduat 17,980,174,128 154,778,539 0.20
Fon | R !
Forward 10,237,185 11,597,825 0.01
Ters Repo 8,837,210,895 46,604,039  0.06 0 10 20 30 40
Nakit -322,840 11 0.00 I Fon
Sozlesme Artik
Kaldirag Yaratan islemler oz'esme Artik RMD RMD
Biiyukligti
(%)
Toplam 10,027,201 11,597,825 0.01
EUR/USD DOV 1,1851200 1,550,970,000 11,597,825 0.01
Stress Testi
E— T
) .
40 3ms 20 17.36 17.35
0.86 8 JERT P X T SR Y - SE— - i i
0L LT e -
- 2432 ! -
N T e
i [ F & Y .
g, U OL?O'JQ E%“j”“# Rz 2 e % 3-%“'?95 i % e "2
i, ™ o 5 7 - 2
U s, "E«':"r;-g éﬂ?c}@‘? iy > Od'g,-',.-?% o i, 5 Ly " 7
A 5, 4 = %
“, o M e,k
Ly ) "
g s = %2
g U, 4 s
e e:'!t'_qs,é_ ‘?'[?}'}?
Oh, 2 95-3%
=73 i [
. O/ [
%1 %3 "% 24



