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Araci Kurumilar

Sayin Genel MGddr,
BIAS Vadeli islem ve Opsiyon Piyasasinda 11 Subat 2016 tarihinde isleme

acilacak olan 10 adet yeni paya dayall vadeli islem ve opsiyon sdzlesmelerinin
SPAN risk parametreleri asagida verilmektedir.

Dayanak Fiyat Degisim | Vadeler Arasi Yayiima
Aralid (PSR) Pozisyonu Riski
Arcelik A.S. [ARCLK) 200 200
Emlak Konut GYO AS. [EKGYO) 35 35
T. Halk Bankasi A.S. (HALKB) 155 155
Kog¢ Holding A.S. [KCHOL) 125 125
Kardemir Karabok Demir Celik San. ve Tic. A.S. (KRDMD) 15 15
Petkim Petrokimya Holding A..S. [PETKM) 50 50
Pegasus Hava Tagimaciigi A.$. (PGSUS) 215 215
T. Sise ve Cam Fabrikalar A.S. {SISE] 35 35
Tofas Tark Otomobil Fab. A.S. {TOASO) 260 260
Turk Telekomunikasyon A.S. (TTKOM) 70 70

10 adet yeni paya dayal sOzlesmeleri de iceren 10 Subat 2016 tarinli SPAN
parametre dosyasi ayni tarihli hormal seans sonunda gerceklestirilen gunsonu
islemleri stirecinde Takasbank internet sitesine yaklenecektir.

Bilgilerinizi ve geregini rica ederiz.
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SPAN PARAMETRE TABLOSU
(TABLE OF SPAN PARAMETERS) ]

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri

(Futures and Options)
Kontratlar Fiyat Degisim Araligi (TL)
{Contracts) (Price Scan Range - PSR)
AKBNK 80
ARCLK 200
BIST30 900
BIST30X 9
COTEGE 435
EKGYO 35
ELCBAS 720
EREGL 40
EURUSD 155
FBIST 55
GARAN 30
HALKB 155
HMSTR 560
ISCTR 60
KCHOL 125
KRDMD 15
ONRPM 250
ONRPQ 445
PETKM 50
PGSUS 215
SAHOL 95
SASX 40
SISE 35
TCELL 110
THYAO 95
TOASO 260
TRYEUR 155
TRYUSD 145
TRYUSDK 145
TTKOM 70
TUPRS 830
VAKBN 50
WHTANR 580
XAUTRY 8
XAUUSD

£ %M

1. A;-m Hareket Searyo Carpani (Extreme Mov Multiplier)

(%) (Extrme Move Covere Fraion

Opsiyon Sozlesmeleri |

{Options)
Kontratlar Volatilite Degisim Aralif) (%)
(Contracts) (Volatility Scan Range - VSR)
AKBNK 23
ARCLK 23
BIST30 26
BIST30X 26




EKGYO 30
EREGL 28
GARAN 23
HALKB 27
ISCTR 22
KCHOL 24
KRDMD 29
PETKM 32
PGSUS 23
SAHOL 27
SISE 25
TCELL 31
THYAO 30
TOASO 23
TRYUSDK 26
TTKOM 31
TUPRS 23
VAKBN 26

Vadeli Isiem Sozlesmele

(Futures and Options)

e Opsiyon Sﬁzlesmeie

27

Kontratlar Vadeler Arasi Yayillma Pozisyonu Riski (TL)
{Contracts) (Intra-Commodity Spread Charge)|
AKBNK 80
ARCLK 200
BIST30 900
BIST30X 9
COTEGE 435
EKGYO 35
ELCBAS 720
EREGL 40
EURUSD 155
FBIST 55
GARAN 90
HALKB 155
HMSTR 560
ISCTR 60
KCHOL 125
KRDMD 15
ONRPM 250
ONRPQ 445
PETKM 50
PGSUS 215
SAHOL a5
SASX 40
SISE 35
TCELL 110
THYAOQ 95
TOASO 260
TRYEUR 155
TRYUSD 145
TRYUSDK 145
TTKOM 70
TUPRS 830
VAKBN 50
WHTANR 580
XAUTRY 8




Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmele:
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{Futures and Options)
Kontratlar Uriin Gruplari Arasi Kredi Orani (%)
(Contracts) {Inter-Commodity Spread Credit)
* Oncelik asadidaki ikili sirasina géredir
TRYUSD/TRYUSDK 100
BIST30/BIST30X 100
BIST30/AKBNK 60
BIST30X/AKBNK 60
BIST30/GARAN 60
BIST30X/GARAN 60
BIST30/ISCTR 60
BIST30X/ISCTR 60
BIST30/YKBNK 60
BIST30X/YKBNK 60
BIST30/VAKBN 60
BIST30X/VAKBN 60
GARAN/AKBNK 60
BIST30/HALKB 60
BIST30X/HALKB 60
ISCTR/YKBNK 60
XAUUSD/XAUTRY 60
GARAN/ISCTR 50
AKBNK/YKBNK 50
GARAN/YKBNK 50
ISCTR/VAKBN 50
VAKBN/YKBNK 50
AKBNK/ISCTR 50
GARAN/VAKBN 50
HALKB/VAKBN 50
HALKB/YKBNK 50
HALKB/GARAN 50
HALKB/ISCTR 50
AKBNK/VAKBN 50
HALKB/AKBNK 50
BIST30/SAHOL 50
BIST30X/SAHOL 50
BIST30/KCHOL 50
BIST30X/KCHOL 50
SAHOL/AKBNK 50
ONRPQ / ONRPM 50
BIST30/THYAO 50
BIST30X/THYAQ 50
Delta Spread Oram
(Delta Per Spread Ratio)
TRYUSD/TRYUSDK 1.00
BIST30/BIST30X 100.00
BIST30/AKBNK 13.09
BIST30X/AKBNK 0.13
BIST30/GARAN 12.55
BIST30X/GARAN 0.13
BIST30/ISCTR 19.39
BIST30X/ISCTR 0.19
BIST30/YKBNK 26.86
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ps;yon S{‘izesm!n

(Options)
AKBNK 15
ARCLK 30
BIST30 130
BIST30X 1.3
EKGYO 10
EREGL 10
GARAN 15
HALKB 25
ISCTR 10
KCHOL 20
KRDMD 5
PETKM 10
PGSUS 35
SAHOL 20
SISE 10
TCELL 20
THYAO 20
TOASO 40
TRYUSDK 20
TTKOM 10
TUPRS 125
VAKBN 10
YKBNK 10
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