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MERKEZI RISK YONETIMI EKIBI

Konu VIOP'ta Yeni Acilacak Sozlesmelerin Risk Parametreleri hk.
Mgili Bankalar, Aract Kurumlar
Sayin Genel Miidiir,

Merkezi karsi taraf risk ve teminat yonetimi hizmeti verdigimiz Vadeli islem ve Opsiyon Piyasasi'nda,
14/12/2018 Cuma giinii itibariyle isleme agilacak yeni s6zlesmelerin islem teminat1 hesaplamalarinda
kullanilacak risk parametreleri belirlenmistir.

14 Aralik 2018 Cuma giinii, giin i¢i ilk risk hesaplama anindan itibaren gegerli olacak risk
parametreleri ekte yer almaktadir. Yeni sozlesmelere iliskin parametreleri iceren risk parametre
dosyas1 14/12/2018 giin i¢i ilk risk hesaplama an1 itibartyla Takasbank internet sitesinde
duyurulacaktir.
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EK: ViOP’ta Agilacak Yeni Sozlesmelere iligkin Risk Parametreleri Tablosu

14 Aralik 2018
(14 December 2018)

YENi DAYANAK VARLIKLARA BAGLI VADELI iISLEM SOZLESMELERI

RiSK PARAMETRELERI

(RISK PARAMETERS FOR FUTURES CONTRACTS OF NEW

UNDERLYINGS)

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

Vadeli islem S6zlesmeleri ve Opsiyon Sézlesmeleri

(Futures and Options)

Kontratlar Fiyat Degisim Araligi (TL)
(Contracts) (Price Scan Range - PSR)
ASELS 355
BIMAS 775
DOHOL 25
ENJSA 50
KOZAA 170
KOZAL 1,095
SODA 75
SOKM 100
TAVHL 330
TKFEN 265
XBANK 1370
XUSIN 855
Kontratlar Fiyat Degisim Araligi (USD)
(Contracts) (Price Scan Range - PSR)
GBPUSD 70




1. Asin Hareket Senaryo Carpani (Extreme
Move Multiplier)

2.Kapsama Orani (%) (Extreme Move

Covered Fraction) 32

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL)

(Contracts) (Intra-Commodity Spread Charge)
ASELS 355
BIMAS 775
DOHOL 25
ENJSA 50
KOZAA 170
KOZAL 1,095
SODA 75
SOKM 100
TAVHL 330
TKFEN 265
XBANK 1,370
XUSIN 855

Kontratlar Fiyat Degisim Araligi (USD)

(Contracts) (Price Scan Range - PSR)
GBPUSD 70

Vadeli islem S6zlesmeleri ve Opsiyon Sézlesmeleri
(Futures and Options)




Kontratlar Uriin Gruplari Arasi Kredi Orani (%)
(Contracts) (Inter-Commodity Spread Credit)
XBANK-GARAN 70
XBANK-AKBNK 70
XBANK-ISCTR 70
XBANK-VAKBN 70
XBANK-HALKB 70
XBANK-YKBNK 70
BIST30-XBANK 70
XUSIN-BIST30 60
XBANK-SAHOL 50
XUSIN-XBANK 50
XUSIN-VAKBN 50
KOZAL-KOZAA 50
XUSIN-HALKB 50
XUSIN-EREGL 50
XUSIN-ISCTR 50
XUSIN-GARAN 50
XBANK-KCHOL 50
XUSIN-AKBNK 50
XBANK-EKGYO 50
XUSIN-YKBNK 50
XUSIN-KCHOL 50
XUSIN-KRDMD 50
XUSIN-SAHOL 50
XBANK-THYAO 50
TUPRS-XUSIN 50
XUSIN-SISE 50
XUSIN-EKGYO 50
XUSIN-THYAO 50
Delta Spread Orani
(Delta Per Spread Ratio)
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
XUSIN-BIST30 1.01

XBANK-SAHOL




14.98

XUSIN-XBANK 1.07
XUSIN-VAKBN 33.23
KOZAL-KOZAA 8.06
XUSIN-HALKB 17.76
XUSIN-EREGL 12.01
XUSIN-ISCTR 28.97
XUSIN-GARAN 16.32
XBANK-KCHOL 7.09
XUSIN-AKBNK 17.63
XBANK-EKGYO 64.05
XUSIN-YKBNK 70.33
XUSIN-KCHOL 7.56
XUSIN-KRDMD 34.12
XUSIN-SAHOL 15.98
XBANK-THYAO 6.64
TUPRS-XUSIN 1.09
XUSIN-SISE 22.17
XUSIN-EKGYO 68.30
XUSIN-THYAO 7.09




