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Piyasasi ile SWAP Piyasasi'nda yiiriitmekte oldugumuz hizmet ¢ergevesinde islem teminati hesaplamalarinda
kullanilan risk parametreleri, piyasa kosullar1 dikkate alinarak yapilan degerlendirmeler sonucu
giincellenmistir.

18 Ekim 2019 Cuma giinii, giin i¢i ilk risk hesaplama anindan itibaren gegerli olacak risk parametrelerine ekte
yer verilmektedir.

Degisen parametreler sonucunda teminat yiikiimliiliiklerindeki olas1 artis veya azalislar 18 Ekim 2019 tarihinde
giin ici ilk risk hesaplama islemleri sonrasinda iiye ekranlarindan izlenebilecek olup, iiyelerimizce teminat

yukiimliiliiklerine iliskin gerekli kontrollerin yapilmasi gerekmektedir.

Yeni parametreleri igeren risk parametre dosyas1 18/10/2019 giin i¢i ilk risk hesaplama ani itibariyla Takasbank
internet sitesinde duyurulacaktir.

18 Ekim 2019 Cuma giinii anlik teminat tamamlama cagrist takiplerinin 17 Ekim 2019 tarihli risk
parametrelerine gore yapilmasi gerekmektedir. 18 Ekim 2019 Cuma giinii aksami hesaplanacak teminat
tamamlama ¢agris1 ylikiimliiliikleri ise yeni parametrelere gore olacaktir.
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EK-1: BISTECH Nakit Akim Teminatlandirma Yéntemi Temel Bilesen Parametre Tablosu

BISTECH NAKIT AKIM TEMINATLANDIRMA YONTEMIi TEMEL BiLESEN PARAMETRE TABLOSU
(BORCLANMA ARAGCLARI PiYASASI)

(TABLE OF BISTECH CFM PARAMETERS)
BANKA iHRACI OZEL | BANKA DISI iIHRAG

T '223:3”" SEKTOR URUN OZEL SEKTOR YABANCI PARA ODEMELi | YABANCI PARA ODEMELI
GRUBU URUN GRUBU URUN GRUBU (DOLAR) URUN GRUBU (EURO)
Vade (Giin) PC1 PC2 | PC3 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% | 50.00% | 0.00% | 0.00%
180 | 2.50% | 0% | 0% 9.07% 0% | 0% | 18.65% | 0% | 0% 19.14% 0% 0% | 18.74% | 0.00% | 0.00%
365 | 3.41% | 0% | 0% 8.65% 0% | 0% | 14.59% | 0% | 0% 9.19% 0% 0% 8.08% | 0.00% | 0.00%
730 | 2.62% | 0% 0% 8.82% 0% | 0% | 11.30% | 0% | 0% 4.30% 0% 0% 3.96% | 0.00% | 0.00%

1825 | 2.32% | 0% | 0% 4.28% 0% | 0% | 5.46% | 0% | 0% 1.68% 0% 0% 1.60% | 0.00% | 0.00%
3650 | 2.12% | 0% | 0% 2.84% 0% | 0% | 3.41% | 0% | 0% 0.80% 0% 0% 1.03% | 0.00% | 0.00%
10950 0% | 0% 0% | 0% 0% | 0% 0.64% 0% 0% 0.99% | 0.00% | 0.00%

1-) TL DIBS Uriin Grubuna dahil olan kiymetler; Devlet Tahvilleri, Hazine Bonolari ve Kamu Kira Sertifikalari'dir.
2-) Banka ihraci Ozel Sektér Uriin Grubuna dahil olan kiymetler; bankalarin ihrag ettigi Ozel Sektér Tahvilleri, Finansman Bonolari ve

Yapilandirilmis Borglanma Araglari'dir.
3-) Banka Disi ihrag Ozel Sektor Uriin Grubuna dahil olan kiymetler; banka disi kuruluslarin ihrag ettigi Ozel Sektor Tahvili, Finansman Bonosu,

4-) Yabanci Para Odemeli Uriin Grubuna dahil olan kiymetler; Eurotahviller, YP Kamu Kira Sertifikalari, YP Ozel Kira Sertifikalari'dir.
5-) Vadeler arasindaki PC degerleri, tablodaki PC degerleri arasinda lineer interpolasyonla elde edilen degere esittir.

Gizlilik Seviyesi: Cok Gizli




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

PAY PiYASASI BISTECH MARIJIN YONTEMI RiSK PARAMETRE TABLOSU
(TABLE OF BISTECH RISK PARAMETERS)

Fiyat Degisim Araligi
(Price Scan Range-PSR)

URUN 1 Giinliik PSR 2 Giinliik PSR
LiKIDITE GRUBU GRUBU Degeri Degeri
BIST30 (BIST30 Endeksi Iginde Yer Alan 30 adet Pay ve Borsa BIST30 9% 12%
Endeks Fonlari)
BIST1(_)0.-30 (I?IST 100 Iginde Ye.r .Alan 100 Adet Paydan BIST30 BIST100 14% 18%
Icindeki 30 Adet Pay Haricinde Kalan 70 Adet Pay)

. . e o, o,
Gelisen Isletmeler Pazarinda Islem Goren Paylar BISTDIGER 23% 28%
. . ) BISTDIGER 24% 30%

Yakin Izleme Pazarinda Islem Goren Paylar

Diger (BIST100 Paylari, Yakin izleme ve Gelisen isletmeler - 0 0

Pazarlarindaki Paylar, Varantlar ve Sertifikalar Haricindeki BISTDIGER 16% 21%
Tiim Pay Piyasasi Araglari )

iEi o, 0,
Sertifikalar (GARAN) SERTIFIKA 11% 13%
VARANT 100% 100%

Varant
Uriin Gruplan Arasi Risk Analizi
(Inter-Commodity Spread Credit)
Uriin Grubu Uriin Gruplari Arasi Kredi Orani (%)

(Inter-Commodity Spread Credit)

BIST30/BIST100

20

Gizlilik Seviyesi: Cok Gizli




EK-3: BiAS SWAP Piyasasi Vade Bazli Marjin Yéntemi Risk Parametre Tablosu

BiAS SWAP PiYASASI RiSK PARAMETRE TABLOSU
(TABLE OF RISK PARAMETERS)

3.00% 3.40% 3.50%
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EK-4: Vadeli islem ve Opsiyon Piyasasi BISTECH Marjin Yontemi Risk Parametre Tablosu

BISTECH MARJIN YONTEMI RiSK PARAMETRE TABLOSU (TUREV

PiYASASI)

(TABLE OF BISTECH RISK PARAMETERS)

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

Vadeli islem Sozlesmeleri ve Opsiyon Sézlesmeleri

(Futures and Options)

Kontratlar Fiyat Degisim Aralig (TL)
(Contracts) (Price Scan Range - PSR)
AKBNK 105
ARCLK 215
ASELS 290
BIMAS 495
BIST30 1,000
CNHTRY 660
COTEGE 1,110
DOHOL 30
EKGYO 15
ELCBASM 2,275
ELCBASQ 3,905
ELCBASY 8,450
ENJSA 70
EREGL 80
EURTRY 490
GARAN 130
HALKB 110
ISCTR 75
KCHOL 185
KOZAA 240
KOZAL 1,395
KRDMD 30
PETKM 40
PGSUS 810
RUBTRY 1,050
SAHOL 90
SASX 55
SISE 50
SODA 70
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SOKM 145
TAVHL 320
TCELL 150
THYAO 155
TKFEN 240
TLREF 350
TOASO 230
TTKOM 70
TUPRS 1,750
USDTRY 470
USDTRYK 470
VAKBN 80
WHTANR 925
WHTDRM 1,415
XAUTRY 25
XBANK 1,770
XUSIN 800
YKBNK 30

Kontratlar Fiyat Degisim Araligi (USD)

(Contracts) (Price Scan Range - PSR)
EURUSD 35
GBPUSD 40
HMSTR 270
XAUUSD 70

2) Asiri Hareket Senaryosu ve Kapsama Orani

(Extreme Move Multiplier and Extreme Move Covered Fraction)
1. Asiri Hareket Senaryo Carpani (Extreme
Move Multiplier) 3
2.Kapsama Orani (%) (Extreme Move
Covered Fraction) 32

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

Kontratlar Volatilite Degisim Arahigi (%)

(Contracts) (Volatility Scan Range - VSR)
AKBNK 23
ARCLK 28
BIST30 28
EKGYO 31
EREGL 23
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GARAN 31
HALKB 38
ISCTR 26
KCHOL 21
KRDMD 27
PETKM 23
PGSUS 29
SAHOL 22
SISE 22
TCELL 24
THYAO 26
TOASO 22
TTKOM 29
TUPRS 31
USDTRYK 26
VAKBN 30
YKBNK 26

4) Vadeler Arasi Yayilma Pozisyonu Riski
(Intra-Commodity Spread Charge)

Vadeli islem Sozlesmeleri ve Opsiyon Sézlesmeleri
(Futures and Options)

Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL) (Intra-

(Contracts) Commodity Spread Charge)
AKBNK 105
ARCLK 215
ASELS 290
BIMAS 495
BIST30 1,000
CNHTRY 660
COTEGE 1,110
DOHOL 30
EKGYO 15
ELCBASM 2,275
ELCBASQ 3,905
ELCBASY 8,450
ENJSA 70
EREGL 80
EURTRY 490
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GARAN 130
HALKB 110
ISCTR 75
KCHOL 185
KOZAA 240
KOZAL 1,395
KRDMD 30
PETKM 40
PGSUS 810
RUBTRY 1,050
SAHOL 90
SASX 55
SISE 50
SODA 70
SOKM 145
TAVHL 320
TCELL 150
THYAO 155
TKFEN 240
TLREF 350
TOASO 230
TTKOM 70
TUPRS 1,750
USDTRY 470
USDTRYK 470
VAKBN 80
WHTANR 925
WHTDRM 1,415
XAUTRY 25
XBANK 1,770
XUSIN 800
YKBNK 30
Kontratlar Fiyat Degisim Araligi (USD)
(Contracts) (Price Scan Range - PSR)
EURUSD 35
GBPUSD 40
HMSTR 270
XAUUSD 70

5)Uriin Gruplan Arasi Risk Analizi
(Inter-Commodity Spread Credit)
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Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Uriin Gruplar Arasi Kredi Orani (%)
(Contracts) (Inter-Commodity Spread Credit)
* Oncelik asagidaki ikili sirasina géredir
(Priority is applied as follows)
USDTRY-USDTRYK 100
ELCBASQ-ELCBASM 100
ELCBASY-ELCBASQ 100
ELCBASY-ELCBASM 100
XBANK-GARAN 70
XBANK-AKBNK 70
XBANK-VAKBN 70
XBANK-ISCTR 70
XBANK-YKBNK 70
XBANK-HALKB 60
XBANK-XU030 60
XU030-AKBNK 60
GARAN-AKBNK 60
XUO030-GARAN 60
XUO030-XUSIN 60
XU030-VAKBN 50
XUO030-ISCTR 50
GARAN-VAKBN 50
AKBNK-VAKBN 50
XUO030-HALKB 50
XUO030-YKBNK 50
GARAN-ISCTR 50
AKBNK-YKBNK 50
GARAN-YKBNK 50
VAKBN-YKBNK 50
ISCTR-VAKBN 50
AKBNK-ISCTR 50
EURTRY-USDTRY 50
HALKB-VAKBN 50
XU030-SAHOL 50
GARAN-HALKB 50
ISCTR-YKBNK 50
AKBNK-HALKB 50
XU030-KCHOL 50
HALKB-ISCTR 50
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XBANK-SAHOL 50
SAHOL-AKBNK 50
PGSUS-THYAO 50
HALKB-YKBNK 50
KOZAL-KOZAA 50
XU030-THYAO 50
XBANK-XUSIN 50
XUSIN-EREGL 50
GARAN-SAHOL 50
XUSIN-KRDMD 50
XU030-EKGYO 50
SAHOL-VAKBN 50
XUSIN-KCHOL 50
XUSIN-VAKBN 50
SAHOL-ISCTR 50
XU030-KRDMD 50
XBANK-KCHOL 50
XUSIN-GARAN 50
XUSIN-ISCTR 50
XUSIN-AKBNK 50
SAHOL-YKBNK 50
XUO030-SISE 50
KCHOL-SAHOL 50
XBANK-EKGYO 50
XU030-PGSUS 50
TUPRS-XUSIN 50
XUSIN-YKBNK 50
XUSIN-SAHOL 50
XUSIN-SISE 50
XUSIN-HALKB 50
KCHOL-AKBNK 50
XBANK-THYAO 50
Delta Spread Orani
(Delta Per Spread Ratio)
USDTRY-USDTRYK 1.00
ELCBASQ-ELCBASM 3.00
ELCBASY-ELCBASQ 4.00
ELCBASY-ELCBASM 12.00
XBANK-GARAN 15.02
XBANK-AKBNK 19.38
XBANK-VAKBN 29.48
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XBANK-ISCTR 23.75
XBANK-YKBNK 56.32
XBANK-HALKB 23.66
XBANK-XUO030 1.14
XUO030-AKBNK 16.94
GARAN-AKBNK 1.29
XUO030-GARAN 13.13
XUO030-XUSIN 1.10
XUO030-VAKBN 25.77
XUO030-ISCTR 20.75
GARAN-VAKBN 1.96
AKBNK-VAKBN 1.52
XUO030-HALKB 20.68
XUO030-YKBNK 49.22
GARAN-ISCTR 1.58
AKBNK-YKBNK 2.91
GARAN-YKBNK 3.75
VAKBN-YKBNK 191
ISCTR-VAKBN 1.24
AKBNK-ISCTR 1.23
EURTRY-USDTRY 1.11
HALKB-VAKBN 1.25
XU030-SAHOL 13.68
GARAN-HALKB 1.58
ISCTR-YKBNK 2.37
AKBNK-HALKB 1.22
XU030-KCHOL 6.85
HALKB-ISCTR 1.00
XBANK-SAHOL 15.65
SAHOL-AKBNK 1.24
PGSUS-THYAO 4.66
HALKB-YKBNK 2.38
KOZAL-KOZAA 7.91
XUO030-THYAO 10.30
XBANK-XUSIN 1.25
XUSIN-EREGL 16.28
GARAN-SAHOL 1.04
XUSIN-KRDMD 52.81
XUO030-EKGYO 100.94
SAHOL-VAKBN 1.88
XUSIN-KCHOL 6.25
XUSIN-VAKBN 23.50
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SAHOL-ISCTR 1.52
XU030-KRDMD 57.92
XBANK-KCHOL 7.84
XUSIN-GARAN 11.97
XUSIN-ISCTR 18.92
XUSIN-AKBNK 15.45
SAHOL-YKBNK 3.60
XUO030-SISE 26.92
KCHOL-SAHOL 2.00
XBANK-EKGYO 115.50
XUO030-PGSUS 2.21
TUPRS-XUSIN 1.15
XUSIN-YKBNK 44.88
XUSIN-SAHOL 12.47
XUSIN-SISE 24.54
XUSIN-HALKB 18.86
KCHOL-AKBNK 2.47
XBANK-THYAO 11.79
6) Kisa Opsiyon Pozisyonu Minimum Riski
(Short Option Minimum Risk)
Opsiyon Sozlesmeleri
(Options)
AKBNK 10
ARCLK 25
BIST30 110
EKGYO 5
EREGL 10
GARAN 15
HALKB 10
ISCTR 10
KCHOL 20
KRDMD 5
PETKM 5
PGSUS 85
SAHOL 10
SISE 10
TCELL 15
THYAO 20
TOASO 25
TTKOM 10
TUPRS 155
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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 1655
WHTDRM 2530
COTEGE 1985
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