Deniz _&_ FON RiSK RAPORU 31-03-2026
PORIIEY Yot DZM - Deniz Portféy Besinci Serbest (Déviz) Fon
Fon Bilgileri Fon RMD Trendi
Fon Portfoy Degeri 16,423,621,492.30 05
Fon Toplam Degeri 16,116,259,406.35 0.7
5 0.6
Risk Degeri (TRL)
0.5
Fon Portfoyli Standart Sapmasi 0.35
0.4
3 Hafta Once 1 Hafta Onee
4 Hafta Once 2 Hafta Once Bugiin
Kaldirag Yaratan islemler Bilgisi 4 Fon

Agik Pozisyon Tutari

Agik Pozisyon Orani

Kaldirag Orani

RMD Ozeti

3,121,815,857.58

0.19

0.21

Geriye Doniik Test

| fon | kstas | Goreli | Limit |

RMD 134,669,230.94

RMD (%)

Beklenen Kayip

0.84

154,701,855.89

Limit : 1.00
400,000,000 .
Limit : 5.00
200,000,000
-200,000,000
Nisan 2025 Ekim 2025 Nisan 2026
5.59 Temmuz 2025 Ocak 2026

— RMD . g Deder . Gerceklesen

Beklenen Kayip (%) 0.96
Ug Deger Adedi 3 Fon Varhk Kirithimi
RMD Kiritlimi Repas2z — N
Artik Teminat 21
Piyasa Biiyiikliik RMD Wadeli Mevduat 007
(%) Eurobond e 11E 8
Hisse 294,714,400 6,442,816 0.04 Bono |—1.02
Fon 23,982,993 7,683 0.00 Fan 015
Bono 167,947,058 975485  0.01 Hisse 17
Eurobond 19,048,547,227 111,810,186 0.69 -30 0 30 L 40 120
Vadeli Mevduat 10,873,804 1,634 0.00 - Fan
Teminat 34,507,885 -38,778 0.00
Futures 0 71,984 0.00
Repo -3,156,951,876 2,978,130 0.02
Kaldirag Yaratan Islemler ;f;:.ﬁ:; :rlvtllll)(
(%)
Toplam -3,414,449,256 3,033,728 0.02
F_USDTRY0326 -257,497,380 71,984 0.00

Repo-XS2750476603 1 Day(s)
Repo-XS2915523661 1 Day(s)
Repo-XS3034601446 1 Day(s)

-586,100,770
-1,185,522,012
-1,385,329,093

638,615 0.00
1,252,116 0.01
1,447,579 0.01



Stress Testi
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