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Portfolio

% PV

PV

VaR/PV

ES/PV

100 2,197,792

20,8118
2,802
1.4151
3.4125
2.9981
0.31395
8.281
1.9292

15,1508
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457,400
62,300
31,100
75,000
57,100

6,300

182,000

42,400

333,203
64.0274 1,407,188

0.01553

0.0515
0.09824
0.09708
0.08017
0.07026
0.03123
0.05481

0.0907

0.00732
0.02235

0.01982
0.07667
0.12535
0.11221
0.11656

0.0814
0.10639
0.12084
0.10652




Benchmark

% PV

PV

Bvar/PV

BES/PV

100
100
47.38
10.82
13.834
7,436
7.663
4,454
1.059
0,445
0,433
0,355
0,921
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2,197,792
2,197,792
1,041,314
237,801
413,932
163,425
168,417
97,890
23,275
9,780
3,516
12,198
20,242

0.07338
0.07338
0.09575
0.08831
0.07899
0.03094
0.09591
0.05481

0.0907
0.07272
0.08215
0.00372
0.08917

0.03245
0.03245
0,12053
0.09253
0.09439

0.0957
0.19639
0.12034
0,10852
0.09156
0,12714

0.0871
0.11132




Result Relative

RVar/PV RES RES/PV

EI‘FManager 0 0.05933 0.10052
=] ﬁFHISSE -1,740,392 -0.06687 -0.11468
WEEANK -973,414 -0.06514 -0.13331

ll.l!F XHOLD -206,701 -0.0395 -0.090686

h[ﬂF XILTM -338,932 -0.08376 -0.1082

ll.l.!F NEMYA -106,328 -0.08182 -0.09382

uﬂFKM.ﬁJﬂA -161,517 -0.08413 -0.13203
WI’TCF‘.T 84,110 0.05431 0.12084
uﬂFKULAS 19,125 0.0907 0.10652

-9,780 -0.06511 -0.09254

-9,516 -0.087 -0.10736

-12,198 -0.05186 -0.06402

20,242 0.09412 -0.14557

333,203 0.00732 0.01548

1% MAKIT 1,407,188 0.02236 0.02534
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Hazine Bonosu
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Hazine Bonosu




(y = mamax(wsd ] eur ) - 0

Opsiyon
117,807 TL

|\

Hazine Bonosu
Hazine Bonosu 1,000,000 TL
882,193 TL




HEV
FIEIvsaK
Elguﬁﬁumnsuzﬁnnn
APTRTO0310T 10
F v osIYON
EIEWMinMaxDTT wohssetOption

f.f[-JF POZ-7091 (MinMaxOfTwoAssetOption)
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0% PV

100
83,2133
88,2193
88,2193
11,7807
11,7807
11,7807

PV

1,000,000
382,193
332,193
332,193
117,807
117,807
117,807

Diversification
Benefit

4,129

0

0

VaR | Var/PV

12,354
4,439
4,439
4,439

12,044

12,044

12,044

0.0123

0,00503
0,00503
0,00503
0.10224
0,10224
0,10224

ES

ES[PV | ES/VaR

0.0157
0.00835
0.00835
0.00835

0.1383

0.1383

0.1383

12711
12616
12616
12616
13527
13527
13527
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Portfolio
Return

Benchmark
Return

Portfolio
Weight

Benchmark
Weight

Bet

‘ Allocation

Selection

Interaction

= EEManager

= eHISSE

=ty a
= albmana
= allsGrRT
= salbovEsY
= albBank
adbHoLn
HalbaacT
Hatbiemro
= adbiiimm

HalbrerRT
HabiLas

-3.80397
-3.80397
-4, 15146
4, 54545
0.00000
0.00000
9.62461
-3,7/0856
0.00000
0.00000
-1.31579
-16.89493
-5.35714

-7.31521
-7.31521
-2, 7794
-3.23433
-5.80645
-9.42029
-9.42338
-7.7/0853
-7.29167
-8.105811
-2.26125
-16.89493
-5.35714

100,00000
100,00000
12.453060
1,50853
0.00000
0.00000
13.75164
6.7/9930
0.00000
0.00000
16.39703
39.79012
93,2697

100, 00000
100,00000
¥.43600
F.66300
0.92100
0.55500
47.33000
10.82000
0. 43300
0. 44500
18.83400
<, 45400
1.05900

0,00000
0.00000
3.047a0
-5, 15447
-0.92100
-0.55500
-33.62836
-4.02070
-0.43300
-0.44500
-2.43697
35.33612
38,2107

Return Attribution Details by Sectors

-2,52051
-2.52051
0,22902
-0, 12504
-0.01390
0.01168
0. 70894
0.01585
-0.00010
0.00353
-0.12316
-3.38512
0.18077

= Allocation ™ Interaction

Selection

0,79314
0.7/3314
-0, 10437
0.74945
0.05348
0.05228
-0.09534
-0. 10810
0.03157
0.03a08
0.17s07
0.00000
-0. 00000

-0.75138
-0.75138
-0.07054
-0.60193
-0.05343
-0.05223

0.0a67e7

0.04017
-0.03157
-0.03603
-0.02304

0.00000
-0.00000
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Portfolic
Return

Benchmark Portfolio
Return Weight

Benchmark
Weight

Bet

‘ Allocation

Selection

Interaction

Elidanager -9.80397
I EEHISSE -9,30397

= salbixrya -4,18146
Lavcaz -2.57732

LiBaGFs -10,63830
LLTUPRS -2.0304

AL pETRM -4,97512

M albimana 4,54545
E albiserRT 0.00000
= albimESY 0.00000
= salbiEank 9,62461
E albiHoLD -8.70856
m albxacT 0.00000
H kiMoo 0.00000
M sl -1.31579

= albTeRT -15.59433

m albeuLas -5.35714
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-£.31521 100.00000
-1.31521 100, 00000
-2.77794 12.43360
-2.57732 4.13205
-10.63830 0.00000
-2.03046 0.00000
-4.97512 &.35155
-5.23483 1,50853
-5.80645 0.00000
-9.42029 0.00000
-9.44338 13.75164
-7.70953 6.79930
-1.29167 0.00000
-8,10811 0.00000
-2, 26125 16.39703
-16.89498 39.7/9012
-5.35714 9.26979

100.00000
100.00000
743600
0.00000
0.37000
6. 26000
0.80a00
7.66300
0.92100
0.55500
47,33000
10.82000
0.43300
0.44500
18.3.3400
4.45400
1055900

0.00000
0.00000
5.04780
4.13205
-0,37000
-.,.26000
F.54555
-6, 15447
-0,92100
-0, 55500
-33.62836
-4.02070
-0.43300
-0.44500
-2.43657
35.33612
8.21079

-2,54051
-2,.52051
0, 22902

-0, 12804
-0.013%0
0.01168
0. 70394
0.01585
-0.00010
0.00353
-0.14318
-3.38512
0.16077

0.79314
0.79314
-0, 10437
0.00434
0.02908
-0.04679
-0.09159
0.74946
0.05343
0.05228
-0.09534
-0, 10810
0.03157
0.03508
0.17807
0.00000
-0.00000

-0.75138
-0.75138

-0.60193
-0.05346
-0.05228

0.0e¥a7

0.04017
-0.03157
-0.03608
-0.04304

0.00000
-0.00000




Portfolio

Benchmark

Weight

Volatility Contribution

% Volatility Contribution

Weight

Volatility Contribution

Y% Volatility Contribution

Elidlanager
FEHISSE
B alboeya

AhAYGAZ
(L BAGFS

A HTUPRS
HPETRY

= albovania
# albiserT
# albevEsy
@ albEank
# albHoLD
= albkacT
= albamyo

1.00000
100000
0.12484
0.04132
0.00000
0.00000
0.08352
0.01509
0.00000
0.00000
0.13752
0.06799
0.00000
0.00000
0.10397
0.39790
0.0%270

0.01997
0.01997
0.00252
0.00075
0.00000
0,00000
0.00173
0.00027
0,00000
0.00000
0.00455
0.00163
0.00000
0,00000
0.00420
0.00440
0.00234
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100,00000
100,00000
12,63922
3.74375
0.00000
0.00000
8.89547
135417
0.00000
0.00000
2277863
8.47307
0.00000
0.00000
2101157
2202008
1172342

100000
1,00000
0.07436
0.00000
0.00370
0.06260
0.00808
0.07663
0.00921
0.00335
0.47380
0.10820
0.00433
0.00445
0.13834
0.04454
0.01053

0.02833
0.02833
0.00151
0.00000
0.00012
0.00123
0.00018
0.00198
0.00028
0.00008
0.01625
0.00287
0.00011
0.00010
0.00464
0.00027
0.00025

100,00000
100,00000
5.31636
0,00000
0.41043
4.32963
0,57625
6,98959
0,99424
0,27595
57.34981
10.12077
0,40187
0,35144
19.36270
0,94412
0,89216




Tracking Error

Portfolio Weight

Benchmark Weight

Volatility Contribution

% Volatility Contribution

Elﬁvlanager
B fEHISsE
= abboara
£hAYGAZ
LBAGFS
£iTuprs
(HPETRY

= alboana

# albiscrT
= albEsY
= albean
# albHoLn
= albact
= albiamro
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1.00000
1.00000
0.12484
0.04132
0.00000
0.00000
0.08352
0.01509
0.00000
0.00000
0.13752
0.067939
0.00000
0.00000
0.16397
0.39790
0.09270

1.00000
1.00000
0.07436
0.00000
0.00370
0.06260
0.00806
0.07563
0.00821
0.00535
0.47330
0.10820
0.00433
0.00445
0.13834
0.04454
0.01053

0.01260
0.01260
0.00030
0.00056
0.00010
0.00106
0.00089
0.00149
0.00023
0.00005
0.00930
0.00094
0.00010
0.00007
0.00042
0.00142
0.00112

10000000
100.00000
-2,35570
-4.47892
0.77317
8.42595
-7.07992
11,78932
181773
0.43076
73.80351
745149
0.77612
0.57632
3.33960
11,25501
-8.88015
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Portfolio Perfformance Statistics
Awverage Fund Return Tracking Error Sortine Ratio 0.13549 Information Ratio * -0.00234
Awerage Benchmark Return Information Ratio Downside Deviation 0.00893 0.00527
Benchmark Return Jen=en's Alpha -0.00009 0.99975
Benchmark Std. Dewviation Beta -0.24070 030258
Sharpe Ratio Treynor Ratio -0.00317 i -0.55017

-2.06952
3.249859
-2.08511
3.59048
1.82165
2.48016

.10,
.10,
.10,
.10,
.10,
.10,
.10,
. 10.
.10,
. 10.

01.0z2.02 01.0z2.02 01.04.02 01.05.02 01.06.02 01.07 .02 0+1.02.02 01.09.02 01.10.0=

Performance Ratio: Sortino Ratio -

5EEEE5E5B5E65
o o o o o o o o o O

01.02.02 01.02.08 01.04.08 01.05.08 01.08.08 01.07.02 o1.02.08 01.00.08 o1.10.02
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