Deniz_g_ FON RISK RAPORU 31.12.2024
ptlir~thyat-ngurar- DAS - Deniz Portf6y Onikinci Serbest (Déviz) Fon
Fon Bilgileri Fon RMD Trendi
Fon Portfoy Degeri 108,528,331,499.10 04
e 0,38
Fon Toplam Degeri 108,461,848,622.97
0,36
Risk Degeri (TRL) 5
Fon Portfoyli Standart Sapmasi 0.16 034
0,32
3 Hafta Once 1 Hafta Onece
4 Hafta Gnce 2 Hafta Once Bugiin
Kaldirag Yaratan Islemler Bilgisi
- Fon

Acik Pozisyon Tutari 3,880,833,000.00

Agik Pozisyon Orani 0.04 Limit : 1,00

Kaldirag Orani 0.04 Limit : 5,00

RMD Ozeti

Geriye Doniik Test

500.000.000 N

-500.000.000 : *

Ekim 2024
Temmuz 2024

Misan 2024
Ocak 2024 Ocak 2025
— RMD . g Deder . Gerceklesen

Fon Varhk Kirtlhmi

RMD 392,437,911.13
RMD (%) 0.36 5.59
Beklenen Kayip 450,814,731.38
Beklenen Kayip (%) 0.42
Uc Deger Adedi 2
RMD Kiritlimi
Artik
Piyasa Biyuklik RMD
(&O)
Vadeli Mevduat 25,146,285,887 78,971,457 0.07
Forward -1,986,874 12,439,750 0.01
Ters Repo 38,179,559,825 114,791,160 0.11
Fon 15,467,576,557 41,734,123 0.04
Bono 2,520,591,848 19,931,802 0.02
Eurobond 27,220,761,512 103,795,801 0.10
Nakit -4,457,256 -22 0.00
" Artik
Kaldirag Yaratan Islemler S.?z.llesme" RMD
Bilyikliigii
(€O)
Toplam 3,880,833,000 12,439,750 0.01
USD/TRY DAS 35,365344 3,880,833,000 12,439,750 0.01

Stress Testi
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