Deniz _*_ FON RiSK RAPORU 31-10-2025
DZM - Deniz Portféy Besinci Serbest (Ddviz) Fon

FORTIOY YOMETIMI

Fon Bilgileri Fon RMD Trendi
Fon Portfoy Degeri 15,335,479,560.99 0.8
M 0.57
Fon Toplam Degeri 15,223,950,432.97
0.54
Risk Degeri (TRL) 6
Fon Portfoyii Standart Sapmasi 0.24 0.51
048
3 Hafta Once 1 Hafta Once
4 Hafta Once 2 Hafta Once Bugiin
Kaldirag Yaratan islemler Bilgisi
@& Fon
Acik Pozisyon Tutari 2,735,146,270.67
Geriye Doniik Test
Agik Pozisyon Orani 0.18 Limit : 1.00 £00,000,000
Kaldirag Orani 0.18 Limit: 5.00 400,000,000 .
. 200,000,000
RMD Ozeti - . . .
. iy 88 LT ]
| Fon | Kstas | Goreli | Limit| — W
RMD 86,492,183.67 -200,000,000 .
RMD (%) 0.57 5.59 Nisan 2025 Ekim 2025
Beklenen Kayip 99,358,266.47 Ocak 2025 Temmuz 2025
Bekl K % 0.65
eklenen Kayip (%) — RMD . Ug Deder . Gerceklesen
Ug Deger Adedi 2
RMD Kirthimi Fon Varhk Kirtlhimi
Artik
RMD Repal7.54 — [N
o,
(%) Vadeli Mevduat o2
Hisse 142,600,000 1,528,830 0.01
4D
Fon 3,414,369,806 9,588,682  0.06 Eurobond I
Eurobond 14,511,352,386 61,226,431 0.40 Fon [
Vadeli Mevduat 2,472,492 4,493 0.00 Hisse |—u.93
Repo -2,735,315,212 -1,837,752 -0.01
-20 ] 20 40 60 80 100
Sozlesme LS
Kaldirag Yaratan Islemler Biiyiiklugi RMD - Fon
(%)
Toplam -2,735,315,212 -1,837,752 -0.01
Repo-US900123DK30 3 Day(s) -420,124,636 -174,044 0.00
Repo-XS2730249997 3 Day(s) -994,050,511 -475,938 0.00
Repo-XS2861686041 3 Day(s) -1,036,586,820 -501,246 0.00
Repo-XS2915523661 3 Day(s) -284,553,245 -113,531 0.00

Stress Testi

oo
= =
i
&
T
=
i
=
=
Je
=
B
.-\._|
.-\._|
|
v
-l

42,26
5 - f:‘o 5 ¥ S S .
) o Ty, o, Mgy o Ry, Sy, Mg, o, g,
Eon Sop, Ia, Koy e &3 5 s %, =3
U * '*6\5,' I'J'Gr 2 OG‘;,',? 'y, iy
ﬁfl, %-":.",-' i) 1 95 %) {?95 by
G 2 i 9;,{.5:99 &) r&% P 4
(72 . "
a,,?% '?‘5 j\s_‘%( 9:’5.\95 %35‘
’ b s, A,
%7 g g,
o 3 £, 30 4
[e73 e ag.
[+%
%t 5y 35



