Deniz _&_ FON RiSK RAPORU 31-03-2026
ORTIEN vosattiaul DKR - Deniz Portfoy Ondordiincii Serbest Fon
Fon Bilgileri Fon RMD Trendi
Fon Portfoy Degeri 123,804,146.75 55
Fon Toplam Degeri 111,404,052.65
Risk Degeri (TRL) 5
Fon Portféyl Standart Sapmasi 2.10 45
4
3 Hafta Once 1 Hafta Onee
Kaldirag Yaratan islemler Bilgisi 4 Hafta Once 2 Hafta Once Bugtin
276,662,121.28 @ Fon

Agik Pozisyon Tutari

Geriye Doniik Test

Acik Pozisyon Orani 2.48 Limit : 5.00
Kaldirag Orani 3.21 Limit : 5.00
RMD Ozeti
| P | kstas | Gorel | Limit |
RMD 6,037,029.65

RMD (%) 5.42 10.00

Beklenen Kayip

6,935,063.67

Beklenen Kayip (%) 6.23
Ug Deger Adedi 3
RMD Kiritlimi
Artik
Piyasa RMD
(€O)
Hisse 143,589,031 3,115,419 2.80

Vadeli Mevduat
Takasbank Para Piyasasi
Teminat

Futures

Repo

Kaldirag Yaratan islemler

Toplam
TPP
F_XU0300426
F_AEFES0426
F_AKBNKO0426
F_ASTOR0426
F_ENKAIO0426
F_KRDMD0426
F_TAVHL0426
F_TCELL0426
F_THYAOO0426
F_YKBNKO0426
Repo-TCELL 1 Day(s)

367,333 253 0.00
-51,559,049 -23,550 -0.02
59,441,352 84,651 0.08
0 1,030,288 0.92
-28,034,521 -15,159 -0.01

Artik
RMD
(%)

Sozlesme
Biiyukliigii

-71,786,872 1,011,706 0.91
-51,559,049 -23,550  -0.02
-54,442,613 -1,161,449  -1.04
16,780,000 440,288 0.40
13,200,000 267,935 0.24
-20,475,000 -463,235  -0.42
37,380,000 914,582 0.82
-30,900,000 723,298  -0.65
-29,236,250 -543,864  -0.49
25,511,310 706,558 0.63
36,781,250 639,725 0.57
13,208,000 273,064 0.25
-28,034,521 -15,159  -0.01
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Stress Testi

Fooo
G000
5000
4000
3000
2000
1000

6,610.07

1.33 0.83 047 25.25 87.36 20,06 16.78
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