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Konu SPAN Risk Parametreleri glincellemesi hk.

iigili Bankalar b
Araci Kurumlar

Sayin Genel Mudur,

Borsa Istanbul Vadeli Islem ve Opsiyon Piyasasinda yGrutmekte oldugumuz merkezi
karsi taraf hizmeti cercevesinde islem teminati hesaplamalarinda kullarmilan SPAN
parametreleri, piyasa kosullan dikkate ahnarak yapilan degerlendirmeler sonucu
guncellenmistir.

18 Ocak 2017 Carsamba gunG seans sonunda yapilan gun-sonu hesaplamalan
sirasinda ve sonrasinda gecerli olacak SPAN risk parametrelerine ekte yer verilmektedir.

Degisen parametreler sonucunda teminat yukamiaiGkierindeki olast artis veya azalislar
18 Ocak 2017 gunsonu islemleri tamamlandiktan sonra’ Uye ekranlanndan
izlenebilecek olup Uyelerimizce teminat yUkimiUldklerine iliskin gerekli kontrollerin
yapilmasi gerekmektedir.

Yeni parametreleri iceren 18 Ocak 2017 tarihli SPAN parametre dosyasi ayni tarihli
normal seans sonu islemleri surecinde Takasbank internet sitesine ylklenecektir.

Bilgilerinizi ve gereqini rica ederiz.
Saygllanmizla.

TAKASBANK
iISTANBUL TAKAS VE SAKLAMA BANKASI A.S.

40

KAYACIK
el Muduar
Kurulu Uyesi

Gokhan ELIBOL Mah
Genel Madur Yardimcisi

Yo

Ek: SPAN parametre tablosu

o

istanbul Takas ve Saklama Bankasi A.S.

Sisli Merkez Mah. Merkez Cad. No:6 34381 Sisli istanbul TURKIYE v takasbank.com.tr
Tel: +920 212 315 2525 Faks: +90 212 315 2526

Ticaret Sicil No: 276870 Mersis No: 0481002693100015




EW -

SPAN PARAMETRE TABLOSU
(TABLE OF SPAN PARAMETERS)

£ Fiyat DeElsim Aralig
* (Price Scan Range-PSR)

Vadeli islem Sozlesmeleri ve Opsiyon Sozle;meleri

{Futures and Options)

Kontratlar Fiyat Degisim Aralig (TL)
(Contracts) (Price Scan Range - PSR)

AKBNK 90
ARCLK 240
BIST30 815
BIST30X 8.15
COTEGE 480
EKGYO 40
ELCBAS 1110

EREGL 65
EURUSD 210
FBIST e 65
GARAN 85
HALKB 150
HMSTR 810
ISCTR 60
KCHOL 130
KRDMD 20
ONRPM 230
ONRPQ 375
PETKM 40
PGSUS 175
SAHOL 100
SASX 40
SISE 40
TCELL S0
THYAO 65
TOASO 300
TRYEUR 210
TRYUSD 200
TRYUSDK 200
TTKOM 60
TUPRS S00
VAKBN 55
WHTANR 615
WHTDRM 615
XAUTRY 10
XAUUSD 290
YKBNK 40

2) Asiri Hareket Senaryosu ve Kapsama Oram
(Extreme Move Multiplier and Extreme Move Covered Fractlon)

1. Asir1 Hareket Senaryo Carpan {Extreme Move Multiplier)

3

2.Kapsama Orani (%) (Extreme Move Covered Fraction)

32

3) Volatilite Degisim Arahig
(Volatility Scan Range-VSR)

Volatilite Degisim Araligi (%)

Kontratiar

{Contracts) (Volatility Scan Range - VSR)
AKBNK 23
ARCLK 24
BIST30 27




BIST30X 27
EKGYO 31
EREGL 29
GARAN 27
HALKB 37
ISCTR 23
KCHOL 24
KRDMD 35
PETKM 27
PGSUS 30
SAHOL 25
SISE 24
TCELL 26
THYAO 32
TOASO 23
TRYUSDK 32
TTKOM 26
TUPRS 26
VAKBN 29
YKBNK 26
4) Vadeler Arasi Yayilma Pozisyonu Riski S
Vadeli islem Sézlesmeleri ve Opsiyon Sozlesmeleri
Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL)
{Contracts) (Intra-Commodity Spread Charge)
AKBNK [0
ARCLK 240
BIST30 815
BIST30X 8.15
COTEGE 480
EKGYO 40
ELCBAS 1110
EREGL 65
EURUSD 210
FBIST 65
GARAN 85
HALKB 150
HMSTR 810
ISCTR 60
KCHOL 130
KRDMD 20
ONRPM 230
ONRPQ 375
PETKM 40
PGSUS 175
SAHOL 100
SASX 40
SISE 40
TCELL 90
THYAO 65
TOASO 300
TRYEUR 210
TRYUSD 200
TRYUSDK 200
TTKOM 60
TUPRS 900
VAKBN 55
WHTANR 615




WHTDRM 615
XAUTRY 10
XAUUSD 290
YKBNK 40
5)Uriin Gruplan Arasi Risk Analizic
Vadeli Islem Sozle;melen ve Opsayon Suzlesmelen
Kontratlar il _I'J ; Gruplan Arasi Kredi Orani (%)
(Contracts) i -Commodity Spread Credit)

* Oncelik asagidaki 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
AKBNK/GARAN 60
BIST36/YKBNK 60
BIST30X/YKBNK 60
XAUUSD/XAUTRY 60
BIST30/VAKEN 50
BIST30X/VAKBN 50
BIST30/HALKB 50
BIST30X/HALKB 50
GARAN/ISCTR 50
AKBNK/YKBNK 50
GARAN/VAKBN 50
AKBNK/ISCTR 50
VAKBN/YKBNK 50
HALKB/VAKBN 50
ISCTR/YKBNK 50
GARAN/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
PGSUS/THYAOD 50
BIST30/EKGYO 50
BIST30X/EKGYQ 50
SAHOL/ISCTR 50
EURTRY/USDTRY 50
SAHOL/GARAN 50
BIST30/THYAQ 50
BIST30X/THYAO 50
SAHOL/VAKBN 50
SAHOL/YKBNK 50
KCHOL/SAHOL 50
HALKB/SAHOL 50
BIST30/PGSUS 50




BIST30X/PGSUS 50
KCHOL/AKBNK 50
KCHOL/YKBNK 50
BIST30/SISE 50
BIST30X/SISE 50
KCHOL/HALKB 50
KCHOL/ISCTR 50
KCHOL/VAKBN 50
VAKBN/EKGYO 50
ISCTR/EKGYO 50
THYAO/VAKBN 50
KCHOL/GARAN 50
HALKB/EKGYO 50
PGSUS/ISCTR 50
ONRPQ / ONRPM 50
Delta Spread Orami
TRYUSD/TRYUSDK 1.00
BIST30/BIST30X 100.00
BIST30/AKBNK 11.87
BIST30X/AKBNK 0.12
BIST30/GARAN 12.06
BIST30X/GARAN 0.12
BIST30/ISCTR 18.98
BIST30X/ISCTR 0.19
AKBNK/GARAN 1.02
BIST30/YKBNK 27.27
BIST30X/YKBNK 0.27
XAUUSD/XAUTRY 27.02
BIST30/VAKBN 21.32
BIST30X/VAKBN 0.21
BIST30/HALKB 10.18
BIST30X/HALKB 0.10
GARAN/ISCTR 1.57
AKBNK/YKBNK 2.30
GARAN/VAKBN 1.77
AKBNK/ISCTR 1.60
VAKBN/YKBNK 1.28
HALKB/VAKBN 2.09
ISCTR/YKBNK 1.44
GARAN/YKBNK 2.26
ISCTR/VAKBN 112
HALKB/GARAN 1.18
AKBNK/VAKBN 1.80
BIST30/SAHOL 10.26
BIST30X/SAHOL 0.10
HALKB/ISCTR 1.86
HALKB/YKBNK 2.68
HALKB/AKBNK 1.16
BIST30/KCHOL 7.26
BIST30X/KCHOL 0.07
SAHOL/AKBNK 1.16
PGSUS/THYAQ 2.49
BIST30/EKGYO 31.25
BIST30X/EKGYO 0.31
SAHOL/ISCTR 1.85
EURTRY/USDTRY 1.07
SAHOL/GARAN 1.18




BIST30/THYAO 18.13
BIST30X/THYAQ 0.18
SAHOL/VAKBN 2.08
SAHOL/YKBNK 2.66
KCHOL/SAHOL 1.41
HALKB/SAHOL 1.01
BIST30/PGSUS 7.28
BIST30X/PGSUS 0.07
KCHOL/AKBNK 1.63
KCHOL/YKBNK 3.75
BIST30/SISE 27.90
BIST30X/SISE 0.28
KCHOL/HALKB 1.40
KCHOL/ISCTR 2.61
KCHOL/VAKBN 2.94
VAKBN/EKGYO 147
ISCTR/EKGYO 1.65
THYAO/VAKBN 1.18
KCHOL/GARAN 1.66
HALKB/EKGYO 3.07
PGSUS/ISCTR 2.61
ONRPQ, / ONRPM 1.00
6) Kisa Opsiyon Pozisyonu Minimum Riski i
(Short Option Minimum Risk)
Opsiyon Sozlesmeleri
AKBNK 15
ARCLK 40
BIST30 120
BIST30X 1.2
EKGYO 10
EREGL 10
GARAN 15
HALKB 20
ISCTR 10
KCHOL 20
KRDMD 5
PETKM 10
PGSUS 25
SAHOL 20
SISE 10
TCELL 15
THYAO 10
TOASO 50
TRYUSDK 45
TTKOM 10
TUPRS 110
VAKBN 10
YKBNK 10
7)Fiziki Teslimat Teminati
(Physicial Delivery Margin )
Vadeli islem Sozlesmeleri ve Opsiyon Sézlesmeleri
Kontratlar Fiziki Teslimat Teminati (TL)
(Contracts) (Physicial Delivery Margin )
AKBNK 105
ARCLK 290
EKGYO 45




EREGL D
GARAN 100
HALKB 180
ISCTR 70
KCHOL 160
KRDMD 20
PETKM 45
PGSUS 210
SAHOL 120
SISE 50
TCELL 105
THYAO 80
TOASO 365
TTKOM 70
TUPRS 1100
VAKBN 65
WHTANR 1030
WHTDRM 1025
YKBNK 45

Giincellenme Tarihi {(Update Date): 18/01/2017




