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 kmp [rMp/FD RMD/FTD Limit Kistas RMD Kistas RMD/FTD Géreli RMD Géreli RMD Limit Stres RMD Stres RMD/FTD

03.08.2026 265,168.72 11,100.48 4.19% 14,358.29 5.41% 14,614.29 5.51%
04.08.2026 264,219.41 11,108.33 4.20% 14,307.39 5.41% 0.78 2.00 14,613.29 5.53%
05.08.2026 0.00 11,485.58 0.00% 0.00 2.00 14,945.49 0.00%
06.08.2026 264,204.56 11,404.74 4.32% 14,303.95 5.41% 0.80 2.00 14,878.37 5.63%
07.08.2026 264,127.26 11,419.12 4.32% 14,300.42 5.41% 0.80 2.00 14,878.93 5.63%
10.08.2026 263,182.96 11,422.73 4.34% 14,250.63 5.41% 0.80 2.00 14,891.79 5.66%
11.08.2026 262,739.71 11,391.66 4.34% 14,226.33 5.41% 0.80 2.00 14,849.11 5.65%
12.08.2026 255,881.71 11,318.81 4.42% 13,855.14 5.41% 0.82 2.00 14,788.20 5.78%
13.08.2026 255,892.30 11,318.04 4.42% 13,853.05 5.41% 0.82 2.00 14,781.79 5.78%
14.08.2026 255,905.63 11,2%4.11 4.41% 13,856.59 5.41% 0.82 2.00 14,433.93 5.64%
17.08.2026 255,938.02 11,316.66 4.42% 13,858.25 5.41% 0.82 2.00 14,468.21 5.65%
18.08.2026 255,033.37 11,307.07 4.43% 13,809.26 5.41% 0.82 2.00 14,455.38 5.67%
19.08.2026 254,937.35 11,380.83 4.46% 13,804.17 5.41% 0.82 2.00 14,533.33 5.70%
20.08.2026 253,989.75 11,352.99 4.47% 13,749.75 5.41% 0.83 2.00 14,551.95 5.73%
21.08.2026 254,006.88 11,369.72 4.48% 13,751.93 5.41% 0.83 2.00 15,551.60 6.12%
24.08.2026 254,036.82 11,284.89 4.44% 13,753.98 5.41% 0.82 2.00 15,457.88 6.08%
25.08.2026 253,084.28 11,290.39 4.46% 13,703.36 5.41% 0.82 2.00 15,385.87 6.08%
26.08.2026 253,091.14 11,278.24 4.46% 13,703.82 5.41% 0.82 2.00 15,245.21 6.02%
27.08.2026 253,099.15 11,208.01 4.43% 13,702.28 5.41% 0.82 2.00 14,917.79 5.89%
28.08.2026 253,098.90 11,167.25 4.41% 13,702.98 5.41% 0.81 2.00 14,839.02 5.86%

31.08.2026 253,052.78 11,172.02 4.41% 13,701.31 5.41% 0.82 2.00 14,418.03 5.70%



KALDIRAC RAPORU

raih |0 JKaldwrsg  [AgkPozisyon |Kaldwag/FTD Kaldurac / FTD Limit A;nk Pozisyon / FTD A;nk Pozisyon / FID Limit Kald-ra;h islem RMD

03.08.2026 265,168.72

04.08.2026 264,219.41 0.00 1.00 0.00 1.00
05.08.2026 0.00 1.00 1.00
06.08.2026 264,204.56 0.00 1.00 0.00 1.00
07.08.2026 264,127.26 0.00 1.00 0.00 1.00
10.08.2026 263,182.96 0.00 1.00 0.00 1.00
11.08.2026 262,739.71 0.00 1.00 0.00 1.00
12.08.2026 255,881.71 0.00 1.00 0.00 1.00
13.08.2026 255,892.30 0.00 1.00 0.00 1.00
14.08.2026 255,905.63 0.00 1.00 0.00 1.00
17.08.2026 255,938.02 0.00 1.00 0.00 1.00
18.08.2026 255,033.37 0.00 1.00 0.00 1.00
19.08.2026 254,937.35 0.00 1.00 0.00 1.00
20.08.2026 253,989.75 0.00 1.00 0.00 1.00
21.08.2026 254,006.88 0.00 1.00 0.00 1.00
24.08.2026 254,036.82 0.00 1.00 0.00 1.00
25.08.2026 253,084.28 0.00 1.00 0.00 1.00
26.08.2026 253,091.14 0.00 1.00 0.00 1.00
27.08.2026 253,099.15 0.00 1.00 0.00 1.00
28.08.2026 253,098.90 0.00 1.00 0.00 1.00
31.08.2026 253,052.78 0.00 1.00 0.00 1.00

GERIYE DONUK TEST RAPORU
Mail Adresi

30.07.2026 31.08.2026 Hs1 EWMA Risktirk kareportfoy@kareportfoy.com.tr

ergeklegen Asim Sayisi Asimin Gercekles
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