
RİSKE MARUZ DEĞER RAPORU

Portföy Tarihi Başlangıç Tarihi Bitiş Tarihi Hesaplama Tipi Güven Aralığı Volatilite Methodu Örneklem Sayısı Elde Tutma Periyodu Yazılım Mail Adresi

30.01.2026 31.01.2024 30.01.2026 Tarihsel_Benzetim1 0.99 EWMA 500 20 Risktürk kareportfoy@kareportfoy.com.tr

KKC-B

Tarih FTD RMD RMD/FTD RMD/FTD Limit Kıstas RMD Kıstas RMD/FTD Göreli RMD Göreli RMD Limit Stres RMD Stres RMD/FTD

02.01.2026 4,908,337.63 1,327.64 0.03% 285,201.77 5.81% 0.00 2.00 24,315.79 0.50%

05.01.2026 4,912,692.56 1,432.99 0.03% 285,481.84 5.81% 0.01 2.00 22,532.83 0.46%

06.01.2026 4,913,527.70 1,474.65 0.03% 285,529.18 5.81% 0.01 2.00 22,810.88 0.46%

07.01.2026 4,916,466.59 1,570.82 0.03% 285,703.97 5.81% 0.01 2.00 22,350.60 0.45%

08.01.2026 4,918,150.02 1,646.91 0.03% 285,772.34 5.81% 0.01 2.00 22,143.36 0.45%

09.01.2026 4,874,257.30 1,631.37 0.03% 283,232.63 5.81% 0.01 2.00 21,877.43 0.45%

12.01.2026 4,936,437.27 4,937.65 0.10% 286,873.50 5.81% 0.02 2.00 19,615.00 0.40%

13.01.2026 4,938,052.32 2,235.38 0.05% 286,960.27 5.81% 0.01 2.00 19,783.65 0.40%

14.01.2026 4,984,889.78 5,329.62 0.11% 289,697.81 5.81% 0.02 2.00 18,695.41 0.38%

15.01.2026 4,986,210.68 5,564.68 0.11% 289,738.61 5.81% 0.02 2.00 18,380.41 0.37%

16.01.2026 4,987,701.41 5,396.86 0.11% 289,822.49 5.81% 0.02 2.00 17,908.49 0.36%

19.01.2026 4,988,047.01 5,218.93 0.10% 289,879.44 5.81% 0.02 2.00 16,613.41 0.33%

20.01.2026 4,988,614.46 5,232.33 0.10% 289,905.15 5.81% 0.02 2.00 16,234.85 0.33%

21.01.2026 4,983,924.16 5,214.82 0.10% 289,638.04 5.81% 0.02 2.00 15,851.02 0.32%

22.01.2026 4,818,520.63 5,242.08 0.11% 280,008.35 5.81% 0.02 2.00 15,273.37 0.32%

23.01.2026 5,018,281.40 18,574.97 0.37% 291,613.50 5.81% 0.06 2.00 20,392.11 0.41%

26.01.2026 5,019,416.18 21,118.33 0.42% 291,698.73 5.81% 0.07 2.00 22,082.70 0.44%

27.01.2026 5,011,257.36 21,344.93 0.43% 291,238.93 5.81% 0.07 2.00 22,086.16 0.44%

28.01.2026 5,006,140.39 21,276.86 0.43% 290,936.80 5.81% 0.07 2.00 21,905.76 0.44%

29.01.2026 5,017,840.49 21,681.85 0.43% 291,594.84 5.81% 0.07 2.00 22,082.79 0.44%

30.01.2026 4,968,419.79 21,709.82 0.44% 288,713.40 5.81% 0.08 2.00 22,011.61 0.44%

KALDIRAÇ RAPORU

KKC-B

Tarih FTD Kaldıraç Açık Pozisyon Kaldıraç / FTD Kaldıraç / FTD Limit
Açık Pozisyon / 

FTD
Açık Pozisyon / FTD Limit

Kaldıraçlı İşlem 

RMD

02.01.2026 4,908,337.63 0.00 1.00 0.00 1.00

05.01.2026 4,912,692.56 0.00 1.00 0.00 1.00

06.01.2026 4,913,527.70 0.00 1.00 0.00 1.00

07.01.2026 4,916,466.59 0.00 1.00 0.00 1.00

08.01.2026 4,918,150.02 0.00 1.00 0.00 1.00

09.01.2026 4,874,257.30 0.00 1.00 0.00 1.00

12.01.2026 4,936,437.27 0.00 1.00 0.00 1.00

13.01.2026 4,938,052.32 0.00 1.00 0.00 1.00

14.01.2026 4,984,889.78 0.00 1.00 0.00 1.00

15.01.2026 4,986,210.68 0.00 1.00 0.00 1.00

16.01.2026 4,987,701.41 0.00 1.00 0.00 1.00

19.01.2026 4,988,047.01 0.00 1.00 0.00 1.00

20.01.2026 4,988,614.46 0.00 1.00 0.00 1.00

21.01.2026 4,983,924.16 0.00 1.00 0.00 1.00

22.01.2026 4,818,520.63 0.00 1.00 0.00 1.00

23.01.2026 5,018,281.40 0.00 1.00 0.00 1.00

26.01.2026 5,019,416.18 0.00 1.00 0.00 1.00

27.01.2026 5,011,257.36 0.00 1.00 0.00 1.00

28.01.2026 5,006,140.39 0.00 1.00 0.00 1.00

29.01.2026 5,017,840.49 0.00 1.00 0.00 1.00

30.01.2026 4,968,419.79 0.00 1.00 0.00 1.00

Başlangıç Tarihi Bitiş Tarihi Hesaplama Tipi Güven Aralığı Volatilite Methodu Örneklem Sayısı Yazılım Mail Adresi

30.12.2025 30.01.2026 HS1 0.99 EWMA 500 Risktürk kareportfoy@kareportfoy.com.tr
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