
 
 

General Letter:  1379              İstanbul, 27/10/2017 

Central Risk Management Team 

 

Subject:  Update for BISTECH Margin Risk Parameters 

 

Related  Banks, 

participants:  Brokerage Firms 

 

Dear General Manager 

 

BISTECH Margin Risk Parameters used in the margin evaluations within the scope of the 

central counterparty service provided at Borsa Istanbul Futures and Options Market are 

updated upon observed developments in the market conditions. 

 

BISTECH Margin Risk Parameters, attached, are to be used in risk calculation batches 

starting from beginning of Tuesday, October 31, 2017. 

 

As a result of the updated parameters, possible changes in margin liabilities could be  

monitored through member screens after the completion of end of day operations  on  

October 31, 2017 and necessary checks on the collateral obligations by our members  

are required. 

 

The new parameter file will be published at Takasbank website starting from October 31, 

2017. 

 

 

We kindly request to be informed, 

 

Sincerely Yours, 

 

 

TAKASBANK 

İSTANBUL TAKAS VE SAKLAMA BANKASI A.Ş. 

 

 

 

GÖKHAN ELİBOL 

ASSISTANT GENERAL 

MANAGER 

MAHMUT KAYACIK 

CEO 
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