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MERKEZI RISK YONETIMI EKIBI

Konu Risk Parametreleri Glincellenmesi Hk.

Igili Bankalar, Aract Kurumlar, Kiymetli Madenler Piyasas1 Uyesi
Kurulusglar

Saym Genel Midiir,

Merkezi kars1 taraf ve/veya teminat ydnetimi hizmeti verdigimiz Vadeli Islem ve Opsiyon Piyasasi,
Pay Piyasasi, Bor¢lanma Araglari Piyasasi, SWAP Piyasasi ve Kiymetli Madenler ve Taslar
Piyasasi'nda ylirlitmekte oldugumuz hizmet ¢ergevesinde islem teminat1 hesaplamalarinda kullanilan
risk parametreleri, piyasa kosullar1 dikkate alinarak yapilan degerlendirmeler sonucu giincellenmistir.

14 Aralik 2018 Cuma giinii, giin sonu risk hesaplama anindan itibaren gegerli olacak risk
parametrelerine ekte yer verilmektedir.

Degisen parametreler sonucunda teminat yiikiimliiliikklerindeki olasi artis veya azaliglar 14 Aralik
2018 tarihinde giin sonu risk hesaplama islemleri sonrasinda iiye ekranlarindan izlenebilecek olup,
iiyelerimizce teminat ylikiimliiliiklerine iliskin gerekli kontrollerin yapilmasi gerekmektedir.

Yeni parametreleri iceren risk parametre dosyasi 14/12/2018 giin sonu risk hesaplama ani itibariyla
Takasbank internet sitesinde duyurulacaktir.
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Saygilarimizla.

TAKASBANK
ISTANBUL TAKAS VE SAKLAMA BANKASI A.S.

NiYAZI BURAK AKAN GOKHAN ELIBOL
MUDUR GENEL MUDUR YRD.

Ek :BISTECH Risk Parametreleri (15 sayfa)

Evraki Dogrulamak icin : https://belgedogrulama.takasbank.com.tr/belgedogrulama.aspx?V=BESA3LLE4
Istanbul Takas ve Saklama Bankas1 A.S.
Resitpasa Mahallesi Borsa Istanbul Caddesi No:4 Sariyer 34467 Istanbul

T +09 212 3152525 F +90 212 315 25 26 www.takasbank.com.tr Kep Adresi : takasbank@hs01.kep.tr
Ticaret Sicil N0:276870 Mersis N0:0481002693100015

Bu belge 5070 sayil Elektronik imza Kanununun 5. Maddesi geregince giivenli elektronik imza ile imzalanmistir.



Ek :BISTECH Risk Parametreleri (15 sayfa)

EK-1: BISTECH Nakit Akim Teminatlandirma Yontemi Temel Bilesen Parametre Tablosu

BISTECH NAKIT AKIM TEMINATLANDIRMA YONTEMi TEMEL BILESEN PARAMETRE TABLOSU
(BORGLANMA ARAGLARIPIYASASI)
(TABLE OF BISTECH CFM PARAMETERS)

Vade (Giin) PC1 PC2 | PC3 PC1 PC2 | PC3 PC1 PC2 | PC3 PC1 PC2 PC3
1-7 50.00% 0% 0% 50.00% 0% 0% 50.00% 0% 0% 50.00% 0% 0%

180 5.00% 0% 0% 12.50% 0% 0% 20.00% 0% 0% 7.50% 0% 0%

365 3.00% 0% 0% 9.42% 0% 0% 10.00% 0% 0% 4.00% 0% 0%

730 1.75% 0% 0% 4.50% 0% 0% 8.05% 0% 0% 2.50% 0% 0%

1825 2.06% 0% 0% 2.00% 0% 0% 3.00% 0% 0% 1.00% 0% 0%

3650 1.70% 0% 0% 1.25% 0% 0% 1.50% 0% 0% 0.75% 0% 0%

10950 0.25% 0% 0% 0.35% 0% 0% 0.44% 0% 0% 0.57% 0% 0%

*TL DIBS Uriin Grubuna dahil olan kiymetler; Devlet Tahvilleri, Hazine Bonolari ve Kamu Kira Sertifikalari'dir.

** Banka ihraci Ozel Sektér Uriin Grubuna dahil olan kiymetler; bankalarin ihrac ettigi Ozel Sektér Tahvilleri, Finansman Bonolari ve
Yapilandirilmis Bor¢glanma Araglari'dir.

***BankaDisiihragOzelSektdr Uriin Grubunadahilolankiymetler; bankadisikuruluslarinihragettigi Ozel Sektér Tahvili, Finansman Bonosu,
Varliga Dayali Menkul Kiymetler ve Ozel Kira Sertifikalari'dir.
****Yabanci Para Odemeli Uriin Grubuna dahil olan kiymetler; Eurotahviller, YP Kamu Kira Sertifikalari, YP Ozel Kira Sertifikalari'dir.

**%%* VVadeler arasindaki PC degerleri, tablodaki PC degerleri arasinda lineer interpolasyonla elde edilen degere esittir.



EK-2: Pay Piyasasi BISTECH Marjin Yontemi Risk Parametre Tablosu

PAY PiYASASIBISTECH MARJIN YONTEMi RiSK PARAMETRE TABLOSU
(TABLE OF BISTECH RISK PARAMETERS)

Fiyat Degisim Araligi
(Price Scan Range-PSR)

Varant ve Sertifikalar

o 1 Giinliik PSR 2 Giuinlilk PSR
LIKIDITE GRUBU URUN GRUBU Degeri Degeri
BIST30(BIST30Endeksiiginde Yer Alan 30 adetPayve BIST30 9% 12%
Borsa Endeks Fonlan)
BIST1 0_0-.30(BI_ST100 IgindeYefrtL\Ian 100AdetPaydan BIST100 13% 16%
BIST30I¢indeki 30 Adet Pay Haricinde Kalan 70 Adet Pay)
= = i o o
Gelisen Igletmeler Pazarinda Islem Goren Paylar BISTDIGER 20% 25%
i [\ [\
Yakin izleme Pazarinda igslem Géren Paylar BISTDIGER 22% 28%
Diger (BIST100 Paylari, Yakin izleme ve Geligen isletmeler - . .
PazarlarindakiPaylar, Varantlar ve Sertifikalar Haricindeki BISTDIGER 16% 20%
Tum Pay Piyasasi Araglari )
VARANT/SERTIFIKA 100% 100%

Uriin Gruplari Arasi Risk Analizi
(Inter-Commodity Spread Credit)

Uriin Grubu

Uriin Gruplari Arasi Kredi Orani (%)
(Inter-Commodity Spread Credit)

BIST30/BIST100

20




EK-3: Kiymetli Madenler ve Kiymetli Taslar Piyasasi BISTECH Marjin Yontemi Risk Parametre Tablosu

(PMD TABLE OF BISTECH RISK PARAMETERS)

KIYMETLI MADENLER PiYASASI BISTECH MARJIN YONTEMIi RiSK PARAMETRE TABLOSU

Vade Giiniine Goére FDA ve
Birim Teminat Degerleri

PTRM Birim Teminat
Olceklendirme

Gunsonu Siirdiirme Seviyesi

Kiymetli Madenler | (Price Scan Range-PSR & Unit Alg/Satis Fark Teminat Kat Katsayisi
(Precious Metals) Margin) (B/A Spread) U a.tsl\:yls! (Maintenance Margin
11 veiizeri Ll EVEL Coefficient)
0-2 | 03-10 Coefficient)
(11 and more)
Altin (Gold) 2.20% | 3.50% 8.0% 2.20%
Giimiig(Silver) 3.50% | 6.0% 14.25% 3.50% 0 0
Paladyum(Palladium)| 4.60% | 7.75%|  19.25% 4.60% 200% 60%
Platin(Platinum) 3.60% | 5.5% 14.25% 3.60%




EK-4: BIAS SWAP Piyasasi Vade Bazli Marjin Yontemi Risk Parametre Tablosu

Aralik 2018
(December 2018)

VADE BAZLI MARJIN YONTEMI RiSK PARAMETRE TABLOSU (SWAP PiYASASI)

(TABLE OF RISK PARAMETERS)

Vade Baslangici Vade Sonu TL-Baslangi¢c Marjin Orani (%) | USD-Baslangi¢ Marjin Orani (%) | EUR-Baslangic Marjin Orani (%)
(Value Date 1) (Value Date 2) | (TRY-Initial Margin Ratio)(%) (USD-Initial Margin Ratio)(%) (EUR-Initial Margin Ratio)(%)

1 7 3,61 3,50 4,00

8 14 3,81 3,50 4,00

15 29 4,11 3,50 4,00

30 59 4,74 3,50 4,00

60 89 5,57 3,50 4,00

90 119 6,40 3,50 4,00
120 149 7,24 3,50 4,00
150 > 8,07 3,50 4,00




EK-5: Vadeli islem ve Opsiyon Piyasasi BISTECH Marjin Yontemi Risk Parametre Tablosu

Aralik 2018
(December 2018)

BISTECH MARIJIN YONTEMI RiSK PARAMETRE TABLOSU (TUREV

PiYASASI)

(TABLE OF BISTECH RISK PARAMETERS)

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

Vadeli islem S6zlesmeleri ve Opsiyon Sézlesmeleri

(Futures and Options)

Kontratlar Fiyat Degisim Araligi (TL)

(Contracts) (Price Scan Range - PSR)
AKBNK 35
ARCLK 165
ASELS 355
BIMAS 775
BIST30 330
CNHTRY 600
COTEGE 820
DOHOL 25
EKGYO 20
ELCBASM 1,865
ELCBASQ 3,320
ELCBASY 7315
ENJSA 50
EREGL 105
EURTRY 500




GARAN

105
HALKB 105
ISCTR 45
KCHOL 145
KOZAA 170
KOZAL 1,095
KRDMD 45
ONRPM 365
ONRPQ 375
PETKM 60
PGSUS 310
RUBTRY 900
SAHOL 30
SASX 40
SISE 55
SODA 75
SOKM 100
TAVHL 330
TCELL 125
THYAO 200
TKFEN 265
TOASO 220
TTKOM 40
TUPRS 1460
USDTRY 400
USDTRYK 400
VAKBN 50




WHTANR 930
WHTDRM 860
XAUTRY 20
XBANK 1370
XUSIN 855
YKBNK 20
Kontratlar Fiyat Degisim Araligi (USD)
(Contracts) (Price Scan Range - PSR)
EURUSD 60
GBPUSD 70
HMSTR 375
XAUUSD 65

1. Asiri Hareket Senaryo Carpani (Extreme

Move Multiplier)

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

32

Kontratlar Volatilite Degisim Araligi (%)

(Contracts) (Volatility Scan Range - VSR)
AKBNK 21
ARCLK 24
BIST30 26
EKGYO 31
EREGL 27
GARAN 31
HALKB 40
ISCTR 25
KCHOL 23
KRDMD 31
PETKM 24
PGSUS 30
SAHOL 23
SISE 22
TCELL 24
THYAO 27




TOASO 22
TTKOM 28
TUPRS 30
USDTRYK 32
VAKBN 31
YKBNK 29

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)
Kontratlar Vadeler Arasi Yayllma Pozisyonu Riski (TL)
(Contracts) (Intra-Commodity Spread Charge)
AKBNK 35
ARCLK 165
ASELS 355
BIMAS 775
BIST30 380
CNHTRY 600
COTEGE 820
DOHOL 25
EKGYO 20
ELCBASM 1,865
ELCBASQ 3,320
ELCBASY 7315
ENJSA 50
EREGL 105
EURTRY 500
GARAN 105
HALKB 105
ISCTR 45
KCHOL 145




KOZAA

170
KOZAL 1,095
KRDMD 45
ONRPM 365
ONRPQ 375
PETKM 60
PGSUS 310
RUBTRY 900
SAHOL 30
SASX 40
SISE 55
SODA 75
SOKM 100
TAVHL 330
TCELL 125
THYAO 200
TKFEN 265
TOASO 220
TTKOM 40
TUPRS 1,460
USDTRY 400
USDTRYK 400
VAKBN 50
WHTANR 930
WHTDRM 360
XAUTRY 20
XBANK

1,370




XUSIN 855

YKBNK 20
Kontratlar Fiyat Degisim Araligi (USD)
(Contracts) (Price Scan Range - PSR)

EURUSD 60

GBPUSD 70

HMSTR 375

XAUUSD 65

Vadeli islem S6zlesmeleri ve Opsiyon Sézlesmeleri

(Futures and Options)

* Oncelik asadidaki ikili sirasina géredir
(Priority is applied as follows)

USDTRY-USDTRYK 100
ELCBASQ-ELCBASM 100
ELCBASY-ELCBASQ 100
ELCBASY-ELCBASM 100
ONRPQ - ONRPM 100
XBANK-GARAN 70
XBANK-AKBNK 70
XBANK-ISCTR 70
XBANK-VAKBN 70
XBANK-HALKB 70
XBANK-YKBNK 70
BIST30-XBANK 70
BIST30-AKBNK 60
BIST30-GARAN 60
GARAN-AKBNK 60
XUSIN-BIST30 60
BIST30-ISCTR 60
XAUUSD-XAUTRY 60
BIST30-VAKBN 60
BIST30-YKBNK 50
BIST30-HALKB 50
GARAN-ISCTR 50
GARAN-VAKBN 50
GARAN-YKBNK 50
AKBNK-YKBNK 50




ISCTR-VAKBN 50
HALKB-VAKBN 50
VAKBN-YKBNK 50
AKBNK-ISCTR 50
AKBNK-VAKBN 50
GARAN-HALKB 50
HALKB-ISCTR 50
BIST30-SAHOL 50
ISCTR-YKBNK 50
EURTRY-USDTRY 50
AKBNK-HALKB 50
HALKB-YKBNK 50
BIST30-KCHOL 50
XBANK-SAHOL 50
SAHOL-AKBNK 50
XUSIN-XBANK 50
PGSUS-THYAO 50
BIST30-THYAO 50
BIST30-EKGYO 50
XUSIN-VAKBN 50
KOZAL-KOZAA 50
SAHOL-ISCTR 50
SAHOL-GARAN 50
XUSIN-HALKB 50
XUSIN-EREGL 50
XUSIN-ISCTR 50
SAHOL-VAKBN 50
XUSIN-GARAN 50
XBANK-KCHOL 50
XUSIN-AKBNK 50
SAHOL-YKBNK 50
XBANK-EKGYO 50
XUSIN-YKBNK 50
XUSIN-KCHOL 50
BIST30-PGSUS 50
KCHOL-SAHOL 50
XUSIN-KRDMD 50
SAHOL-HALKB 50
XUSIN-SAHOL 50
KCHOL-AKBNK 50
BIST30-SISE 50
XBANK-THYAO 50
BIST30-KRDMD 50
KCHOL-ISCTR 50
TUPRS-XUSIN 50
XUSIN-SISE 50
THYAO-VAKBN 50
KCHOL-YKBNK 50




GARAN-EKGYO 50
VAKBN-EKGYO 50
XUSIN-EKGYO 50
XUSIN-THYAO 50
KCHOL-GARAN 50
EKGYO-YKBNK 50
ISCTR-EKGYO 50
Delta Spread Orani
(Delta Per Spread Ratio)
USDTRY-USDTRYK 1.00
ELCBASQ-ELCBASM 3.00
ELCBASY-ELCBASQ 4.00
ELCBASY-ELCBASM 12.00
ONRPQ - ONRPM 3.00
XBANK-GARAN 15.31
XBANK-AKBNK 16.54
XBANK-ISCTR 27.17
XBANK-VAKBN 31.17
XBANK-HALKB 16.65
XBANK-YKBNK 65.96
BIST30-XBANK 1.06
BIST30-AKBNK 17.46
BIST30-GARAN 16.16
GARAN-AKBNK 1.08
XUSIN-BIST30 1.01
BIST30-ISCTR 28.69
XAUUSD-XAUTRY 28.37
BIST30-VAKBN 32.90
BIST30-YKBNK 69.63
BIST30-HALKB 17.58
GARAN-ISCTR 1.78




GARAN-VAKBN 2.04
GARAN-YKBNK 4.31
AKBNK-YKBNK 3.99
ISCTR-VAKBN 1.15
HALKB-VAKBN 1.87
VAKBN-YKBNK 2.12
AKBNK-ISCTR 1.64
AKBNK-VAKBN 1.88
GARAN-HALKB 1.09
HALKB-ISCTR 1.63
BIST30-SAHOL 15.82
ISCTR-YKBNK 2.43
EURTRY-USDTRY 1.15
AKBNK-HALKB 1.01
HALKB-YKBNK 3.96
BIST30-KCHOL 7.48
XBANK-SAHOL 14.98
SAHOL-AKBNK 1.10
XUSIN-XBANK 1.07
PGSUS-THYAO 1.44
BIST30-THYAO 7.01
BIST30-EKGYO 67.62
XUSIN-VAKBN 33.23
KOZAL-KOZAA 8.06
SAHOL-ISCTR 1.81
SAHOL-GARAN 1.02

XUSIN-HALKB

17.76




XUSIN-EREGL 12.01
XUSIN-ISCTR 28.97
SAHOL-VAKBN 2.08
XUSIN-GARAN 16.32
XBANK-KCHOL 7.09
XUSIN-AKBNK 17.63
SAHOL-YKBNK 4.40
XBANK-EKGYO 64.05
XUSIN-YKBNK 70.33
XUSIN-KCHOL 7.56
BIST30-PGSUS 4.86
KCHOL-SAHOL 2.11
XUSIN-KRDMD 34.12
SAHOL-HALKB 1.11
XUSIN-SAHOL 15.98
KCHOL-AKBNK 2.33
BIST30-SISE 21.95
XBANK-THYAO 6.64
BIST30-KRDMD 33.78
KCHOL-ISCTR 3.83
TUPRS-XUSIN 1.09
XUSIN-SISE 22.17
THYAO-VAKBN 4.69
KCHOL-YKBNK 9.30
GARAN-EKGYO 4.18
VAKBN-EKGYO 2.06

XUSIN-EKGYO

68.30




XUSIN-THYAO 7.09
KCHOL-GARAN 2.16
EKGYO-YKBNK 1.03
ISCTR-EKGYO 2.36
Opsiyon Sozlesmeleri
(Options)
AKBNK 15
ARCLK 30
BIST30 170
EKGYO 5
EREGL 25
GARAN 15
HALKB 20
ISCTR 10
KCHOL 25
KRDMD 15
PETKM 10
PGSUS 70
SAHOL 15
SISE 15
TCELL 25
THYAO 40
TOASO 50
TTKOM 10
TUPRS 225
USDTRYK 175
VAKBN 10
YKBNK 5

Vadeli islem S6zlesmeleri ve Opsiyon Sézlesmeleri
(Futures and Options)

Kontratlar Fiziki Teslimat Teminati (TL)
(Contracts) (Physicial Delivery Margin )
WHTANR 1560
WHTDRM 1440
COTEGE 1375




