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Sayin Genel Mudur,

Borsa istanbul Vadeli islem ve Opsiyon Piyasasinda ylrutmekte oldugumuz merkezi
karst taraf hizmeti cercevesinde teminatlandirma yénteminde kullanilan SPAN
parametreleri, piyasa kosullan dikkate alinarak yapilan degerlendirmeler sonucu
guncellenmistir.

9 Ekim 2015 seans sonunda yapilan gin-sonu hesaplamalar sirasinda ve sonrasinda
gecerli olacak SPAN parametrelerine ekte yer veriimektedir. Degisen parametreler
neticesinde teminat yUkUmiulUklerindeki olasi artis veya azalislar 9 Ekim 2015 gun-sonu
islemleri tamamlandiktan sonra Uye ekranlarindan izlenebilecek olup uyelerimizce
teminat yakumldltklerine iliskin gerekli kontrollerin yapilmasi gerekmektedir.

Yeni parametreleri iceren 9 Ekim 2015 tarihli SPAN parametre dosyast ayni tarihli normal
seans sonu islemleri strecinde Takasbank internet sitesine ytklenecektir,

Bilgilerinizi ve geregini rica ederiz.
Saygilarimizla.
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SPAN PARAMETRE TABLOSU

(TABLE OF SPAN PARAMETERS)
1) Fiyat Degisim Araligi
(Price Scan Range-PSR)

Vadeli islem Sozlesmeleri ve Opsiyon Sézlesmeleri
{(Futures and Options)

Kontratlar Fiyat Degisim Araligi (TL)
(Contracts) (Price Scan Range - PSR)
AKBNK 8(
BIST30 895
BIST30X 8.95
COTEGE 56(]
ELCBAS 660
EREGL 43
EURUSD 165
FBIST 55
GARAN 85
HMSTR 635
ISCTR 6(
SAHOL 104
SASX 35
TCELL 115
THYAQ 100
TRYEUR 165
TRYUSD 1495
TRYUSDK 145
TUPRS 835
VAKBN 5(
WHTANR 815
XAUTRY 8
XAUUSD 253
YKBNK 5(
2) Asiri Hareket Senaryosu ve Kapsama Orani
(Extreme Move Multiplier and Extreme Move Covered Fraction)
1. Asiri Hareket Senaryo Carpani (Extreme Move Multiplier) 3
2.Kapsama Orani (%) (Extreme Move Covered Fraction) 32

3) Volatilite Degisim Araligi
(Volatility Scan Range-VSR)
Opsiyon Sozlegsmeleri

(Options)

Kontratlar Volatilite Degisim Araligi (%)

(Contracts) (Volatility Scan Range - VSR)
AKBNK 22
BIST30 25
BIST30X 25
EREGL 28
GARAN 22
ISCTR 21
SAHOL 27
TCELL 31
THYAQ 28
TRYUSDK 23
TUPRS 23
VAKBN 25
YKBNK 24

4) Vadeler Arasi Yayilma Pozisyonu Riski
(Intra-Commaodity Spread Charge)

Vadeli islem Sézlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)




Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL) (Intra-

(Contracts) Commodity Spread Charge)
AKBNK 80
BIST30 895
BIST30X 8.95
COTEGE 56(
ELCBAS 66(
EREGL 45
EURUSD 165
FBIST 55
GARAN 85
HMSTR 635
ISCTR 6(
SAHOL 104
SASX 35
TCELL 115
THYAO 100
TRYEUR 163
TRYUSD 147
TRYUSDK 144
TUPRS 835
VAKBN 50
WHTANR 815
XAUTRY :
XAUUSD 259
YKBNK 5(

5)Uriin Gruplari Arasi Risk Analizi
(Inter-Commodity Spread Credit)
Vadeli islem Sézlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Uriin Gruplari Arasi Kredi Orani (%)

(Contracts) (Inter-Commodity Spread Credit)
* Oncelik asagidaki ikili sirasina géredir
TRYUSD/TRYUSDK 100
BIST30/BIST30X 100
BIST30/GARAN 60
BIST30X/GARAN 60
BIST30/AKBNK 60
BIST30X/AKBNK 60
BIST30/ISCTR 60
BIST30X/ISCTR 60
BIST30/YKBNK 60
BIST30X/YKBNK 60
BIST30/VAKBN 60
BIST30X/VAKBN 60
XAUUSD/XAUTRY 60
GARAN/AKBNK 50
ISCTR/YKBNK 50
ISCTR/VAKBN 50
GARAN/ISCTR 50
VAKBN/YKBNK 50
GARAN/YKBNK 50
GARAN/VAKBN 50
AKBNK/ISCTR 50
AKBNK/YKBNK 50
AKBNK/VAKBN 50
BIST30/SAHOL 30
BIST30X/SAHOL 50
SAHOL/AKBNK 50

Delta Spread Orani
(Delta Per Spread Ratio)




TRYUSD/TRYUSDK 1.04
BIST30/BIST30X 100.04
BIST30/GARAN 12.37
BIST30X/GARAN 0.12
BIST30/AKBNK 13.37
BIST30X/AKBNK 0.13
BIST30/ISCTR 18.54
BIST30X/ISCTR 0.19
BIST30/YKBNK 26.11
BIST30X/YKBNK 0.24
BIST30/VAKBN 23.89
BIST30X/VAKBN 0.24
XAUUSD/XAUTRY 27.18
GARAN/AKBNK 1.08
ISCTR/YKBNK 1.41
ISCTR/VAKBN 1.29
GARAN/ISCTR 1.50
VAKBN/YKBNK 1.09
GARAN/YKBNK 2.11
GARAN/VAKBN 1.93
AKBNK/ISCTR 1.39
AKBNK/YKBNK 1.99
AKBNK/VAKBN 1.79
BIST30/SAHOL 10.37
BIST30X/SAHOL 0.10
SAHOL/AKBNK 1.29
6) Kisa Opsiyon Pozisyonu Minimum Riski
(Short Option Minimum Risk)
Opsiyon Sozlesmeleri
{Options)
AKBNK 15
BIST30 130
BIST30X 1.3
EREGL 10
GARAN 15
ISCTR 10
SAHOL 20
TCELL 20
THYAO 20
TRYUSDK 25
TUPRS 120
VAKBN 10
YKBNK 10
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