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SPAN PARAMETRE TABLOSU

1) Fiyat Degisim Arallgl (Price Scan Range-PSR)

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri

Kontratlar Fiyat Degisim Araligi (TL)
AKBNK B -l 75
BIST 30 795
COTEGE 455
ELCBAS 630
EREGL 35
EURUSD 155
GARAN 85
ISCTR 60
SAHOL 95
TCELL 135
THYAO 85
TRYEUR 155
TRYUSD 115
TUPRS 490
VAKBN 55
WHTANR 565
XAUTRY 760
XAUUSD 215
YKBNK 45
2) Asiri Hareket Senaryosu (Extreme Move Multiplier) ve Kapsama Orani (Extreme Move Covered
Fraction)

1. Asiri Hareket Senaryo Garpani 3
2.Kapsama Orani (%) 32
3) Volatilite Degisim Arahg: (Volatility Scan Range-VSR)

Opsiyon Sozlesmeleri

Kontratlar Volatilite Degisim Aralig: (%)
AKBNK 23
BIST 30 23
EREGL 30
GARAN 21
ISCTR 19
SAHOL 24
TCELL 26
THYAO 26
TUPRS 22
VAKBN 19
YKBNK 22

4) Vadeler Arasi Yayilma Pozisyonu Riski (Intra-Commodity Spread Charge)
Vadeli islem Sézlesmeleri ve Opsiyon Sozlesmeleri

Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL)
AKBNK 75
BIST 30 795
- |COTEGE 455
ELCBAS 630
EREGL 35
EURUSD 155
GARAN 85
ISCTR 60
SAHOL 95
TCELL 135
THYAO 85
TRYEUR 155
TRYUSD 115
TUPRS 490
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VAKBN 55
WHTANR 565
XAUTRY 760
XAUUSD 215
YKBNK 45
5)Uriin Gruplarn Arasi Risk Analizi( Inter-Commaodity Spread Credit)
Vadeli islem Sézlesmeleri ve Opsiyon Sozlesmeleri
Kontratlar | Uriin Gruplar Arasi Kredi Orani (%)

* Priority listesi asagidaki ikili sirasina goredir

BIST30/GARAN 60
BIST30/AKBNK 60
BIST30/ISCTR 60
BIST30/YKBNK 60
BIST30/VAKBN 60
XAUTRY/XAUUSD 60
ISCTR/YKBNK 50
AKBNK/GARAN 50
GARAN/ISCTR 50
VAKBN/YKBNK 50
ISCTR/VAKBN 50
GARAN/YKBNK 50
AKBNK/ISCTR 50
GARAN/VAKBN 50
AKBNK/YKBNK 50
AKBNK/VAKBN 50
BIST30/SAHOL 50
BIST30/THYAO 50

Delta Spread Orani (Delta Per Spread Ratio)
BIST30/GARAN 12.2
BIST30/AKBNK 12.6
BIST30/ISCTR 17.8
BIST30/YKBNK 22.2
BIST30/VAKBN 20.9
XAUTRY/XAUUSD 3.5
ISCTR/YKBNK 1.2
GARAN/AKBNK 1.0
GARAN/ISCTR 1.5
VAKBN/YKBNK 1.1
ISCTR/VAKBN 1.2
GARAN/YKBNK 1.8
AKBNK/ISCTR 1.4
GARAN/VAKBN 17
AKBNK/YKBNK 1.8
AKBNK/VAKBN 1.7
BIST30/SAHOL 9.8
BIST30/THYAO 11.9
6) Kisa Opsiyon Pozisyonu Minumum Riski
Opsiyon Sozlegmeleri

AKBNK 20
BIST 30 160
EREGL 10
GARAN 20
ISCTR 15
SAHOL 25
TCELL 25
THYAO 20
TUPRS 100
VAKBN 15
YKBNK 10




