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Borsa istanbul Vadeli Islem ve Opsiyon Piyasasi ile Pay Piyasasi'nda yiiriitmekte oldugumuz
merkezi kars: taraf hizmeti gergevesinde islem teminati hesaplamalarinda kullanilan BISTECH
Marjin Yontemi risk parametreleri, piyasa kosullar: dikkate alinarak yapilan degerlendirmeler
sonucu giincellenmigtir.

31 Ekim 2017 Sal: giinii, giin bagindan itibaren yapilacak risk hesaplamalarinda gegerli olacak
risk parametrelerine ekte yer verilmektedir.

Degisen parametreler sonucunda teminat yikiimliiliikklerindeki olasi artis veya azaliglar 31 Ekim
2017 tarihinde giin i¢i ve giin sonu risk hesaplama iglemleri sirasinda iiye ekranlarindan
izlenebilecek olup iiyelerimizce teminat yiikiimliiliiklerine iligkin gerekli kontrollerin yapilmasi
gerekmektedir.

Yeni parametreleri igeren risk parametre dosyasi 31.10.2017 tarihinden itibaren Takasbank
internet sitesinde duyurulacaktir.

Bilgilerinizi ve geregini rica ederiz.
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EK1

PAY PiYASASI BISTECH MARJIN YONTEMI RiSK PARAMETRE TABLOSU
(EQUITY MARKET BISTECH RISK PARAMETERS )
Fiyat Degisim Araligi
(Price Scan Range-PSR)
LiKiDITE GRUBU URUN GRUBU 1 Giinliik PSR Degeri|2 Giinliik PSR Degeri
BIST30 (BIST30 Endeksi iginde Yer Alan 30 Adet Pay BIST30 9% 11%
ve Borsa Yatirim Fonlarn)
BIST100-30 (BIST 100 icinde Yer Alan 100 Adet
Paydan BIST30 icindeki 30 Adet Pay Haricinde BIST100 11% 14%
Kalan 70 Adet Pay)
IGelisen isletmeler Pazarinda islem Géren Paylar BISTDIGER 16% 20%
Yakin izleme Pazarinda islem Géren Paylar BISTDIGER 18% 23%
Diger (BIST100 Paylari, Yakin izleme ve Geligen
isletmeler Pazarlanindaki Paylar, Varantlar ve BISTDIGER 13% 16%
Sertifikalar Haricindeki Tiim Pay Piyasasi Araglar )
Varant ve Sertifikalar VARANT/SERTIFIKA 100% 100%
Uriin Gruplan Arasi Risk Analizi
(Inter-Commodity Spread Credit)
ki st Uriin Gruplari Arasi Kredi Orani (%)
{Inter-Commaodity Spread Credit)
BIST30/BIST100 20




EK2

TUREV PiYASASI BISTECH MARJIN YONTEMI RiSK PARAMETRE TABLOSU
(DERIVATIVES MARKET BISTECH RISK PARAMETERS)
Vadeli slem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Fiyat Degisim Aralhigi (TL)

(Contracts) (Price Scan Range - PSR)
AKBNK 105
ARCLK 265
BIST30 1.120]
BIST30X 11,20
CNHTRY 290
COTEGE 665
EKGYO 30
[ELCBAS 1.030
[EREGL 85
EURTRY 230
FBIST 70
GARAN 115
HALKB 185
ISCTR 75
KCHOL 165
KRDMD 35
ONRPM 165
ONRPQ 320
PETKM 60j
PGSUS 370
RUBTRY 560
SAHOL 105
SASX 40
SISE 45
TCELL 115
THYAOD 120
TOASO 3380
TTKOM 60
TUPRS 1.375
USDTRY 190
USDTRYK 190|




VAKBN 80
WHTANR 645
WHTDRM 675
XAUTRY 15
YKBNK 45

Kontratlar Fiyat Degiisim Araligi (USD)

(Contracts) {Price Scan Range - PSR)
EURUSD 70
HMSTR 400,
XAUUSD 80

2) Asin Hareket Senaryosu ve Kapsama Orani
(Extreme Move Multiplier and Extreme Move Covered Fraction)

1. Asirt Hareket Senaryo Carpani (Extreme 3
Move Multiplier)
2.Kapsama Orani (%) (Extreme Move Covered 32
Fraction)

Kontratlar Volatllite Degisim Araligi (%)

{Contracts) (Volatility Scan Range - VSR)
AKBNK 24|
ARCLK 25
BIST30 27
BIST30X 27|
EKGYO 32
[EREGL 28
lcARAN 33
[HALKB a4
ISCTR 26
KCHOL 24
KRDMD 35
PETKM 27
PGSUS 31
SAHOL 24
SISE 24
TCELL 29
THYAO 31
TOASO 23
TTKOM 28
TUPRS 29
USDTRYK 32
VAKBN 32




YKBNK | 34
(Intra-Commodity Sprez w
Vadeli islem Sozlesmeleri ve Opsiyon Sbzlesmeleri
(Futures and Options)
Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL)
(Contracts) {Intra-Commodity Spread Charge)
AKBNK 105
ARCLK 265
BIST30 1.120
BIST30X 11,20
CNHTRY 290
COTEGE 665
EKGYO 30
ELCBAS 1030
EREGL 85
EURTRY 230
FBIST 70
GARAN 115
HALKB 185
ISCTR 75
KCHOL 165
KRDMD 35
ONRPM 165
ONRPQ 320
PETKM 60
PGSUS 370
RUBTRY 560
SAHOL 105
SASX 40
SISE 45
TCELL 115
THYAO 120
TOASO 380
TTKOM 60
TUPRS 1.375
USDTRYK 190
USDTRY 190
VAKBN 80
WHTANR 645
WHTDRM 675




XAUTRY 15
YKBNK 45
Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (USD)
(Contracts) (Intra-Commodity Spread Charge)
EURUSD 70
HMSTR 400
XAUUSD 80
Vadeli islem Sézlegmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

* Oncelik asadidaki ikili sirasina géredir

{Priority is applied as follows)

USDTRY/USDTRYK 100
BIST30/BIST30X 100
IBIST30/AKBNK 60
[BIST30X/AKBNK 60
[BIST30/GARAN 60
[BIST30X/GARAN 60
|GARAN/AKBNK 60
[BIST30/1SCTR 60
[BIST30X/ISCTR 60
|BIST30/YKBNK 60
[BIST30X/YKBNK 60
[BIST30/HALKB 60
[BIST30X/HALKB 60
[BIST30/VAKBN 60
BIST30X/VAKBN 60
GARAN/ISCTR 60
XAUUSD/XAUTRY 60
AKBNK/YKBNK 50
GARAN/VAKBN 50
HALKB/VAKBN 50
AKBNK/ISCTR 50
GARAN/YKBNK 50
ISCTR/YKBNK 50
VAKBN/YKBNK 50
ISCTR/VAKBN 50
[HALKB/GARAN 50




AKBNK/VAKBN 50
BIST30/SAHOL 50
BIST30X/SAHOL 50
HALKB/ISCTR. 50
HALKB/YKBNK 50
HALKB/AKBNK 50
BIST30/KCHOL: 50
BIST30X/KCHOL. 50
SAHOL/AKBNK 50
BIST30/THYAO 50
BIST30X/THYAQ 50
[BIST30/EXGYO 50
BIST30X/EKGYO 50
SAHOL/ISCTR 50{
SAHOL/GARAN 50|
SAHOL/VAKBN 50|
KCHOL/SAHOL 50
SAHOL/YKBNK 50
HALKB/SAHOL 50
KCHOL/AKBNK 50
BIST30/SISE 50
BIST30X/SISE 50
KCHOL/YKBNK 50
IPGSUS/THYAO 50
IKCHOL/ISCTR 50
[BIST30/KRDMD 50
BIST30X/KRDMD. 50
THYAO/VAKBN 50
KCHOL/VAKBN 50
KCHOL/HALKB 50|
AKBNK/EKGYO 50
ISCTR/EKGYO 50
[KCHOL/GARAN' 50
THYAO/ISCTR 50
HALKB/EKGYO 50
VAKBN/EKGYO 50
ONRPQ / ONRPM 50
Delta Spread Orani
(Deita Per Spread Ratio)
USDTRY/USDTRYK 1,00




BIST30/BIST30X 100,00
BIST30/AKBNK 12,84
BIST30X/AKBNK- 0,13
BIST30/GARAN 12,53
BIST30X/GARAN 0,13
GARAN/AKBNK 1,02
BIST30/ISCTR 17,53
[BIST30X/ISCTR 0,18
BIST30/YKBNK 28,97
BIST30X/YKBNK 0,29
BIST30/HALKB 9,37
BIST30X/HALKB 0,09
BIST30/VAKBN 18,97
BIST30X/VAKBN 0,19
GARAN/ISCTR 1,40
XAUUSD/XAUTRY 28,54]
AKBNK/YKBNK 2,26
GARAN/VAKBN 1,51}
HALKB/VAKBN 2,03
AKBNK/ISCTR 1,37
GARAN/YKBNK 2,31
ISCTR/YKBNK 1,65
VAKBN/YKBNK 1,53
ISCTR/VAKBN 1,08
HALKB/GARAN. 1,34
AKBNK/VAKBN 1,48
BIST30/SAHOL 12,30
BIST30X/SAHOL 0,12
HALKB/ISCTR 1,87
HALKB/YKBNK 3,09
HALKB/AKBNK. 1,37,
BIST30/KCHOL 7,72
BIST30X/KCHOL 0,08
SAHOL/AKBNK 1,04
BIST30/THYAO 14,32
BIST30X/THYAO 0,14
BIST30/EKGYQ 44,07
BIST30X/EKGYO 0,44
SAHOL/ISCTR 1,42
SAHOL/GARAN 1,02}
SAHOL/VAKBN. 1,54




KCHOL/SAHOL 1,59
SAHOL/YKBNK 2,35
HALKB/SAHOL 1,31
KCHOL/AKBNK 1,66
[BIST30/SISE 30,27
BIST30X/SISE 0,30
KCHOL/YKBNK 3,75
PGSUS/THYAO 2,73
KCHOL/ISCTR 2,27
[BIST30/KRDMD 60,72
BIST30X/KRDMD 0,61
THYAO/VAKBN 1,32
[KCHOL/VAKBN 2,46
lecun rmarkn 1.21







