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MERKEZI VARLIK FIYATLAMA ve DEGERLEME EKiBi

Konu : Risk Parametrelerinin Giincellenmesi Hk.
Tgili : Araci Kurumlar, Bankalar
Sayin Genel Miidiir,

Merkezi kars1 taraf veya teminat yonetimi hizmeti verdigimiz piyasalarda islem teminati hesaplamalarinda kullanilan
risk parametreleri, piyasa kosullar dikkate aliarak yapilan degerlendirmeler sonucu giincellenmistir. 15.09.2026 Sali
giinii, glin ic¢i ilk risk hesaplama anindan itibaren gegerli olacak degisen risk parametreleri ile merkezi kars: taraf ve
teminat yonetimi hizmeti verilen piyasalarda risk hesaplamasinda kullanilan tiim degerler ekte yer almaktadir.

Degisen parametreler sonucunda teminat yiikiimliilikklerindeki olas1 artig veya azaliglar 15.09.2026 tarihinde giin igi
ilk risk hesaplama islemleri sonrasinda iiye ekranlarindan izlenebilecek olup, liyelerimizce teminat yiikiimliiliiklerine
iliskin gerekli kontrollerin yapilmasi gerekmektedir. Yeni parametreleri igeren risk parametre dosyasi 15.09.2026 giin
i¢i ilk risk hesaplama ani itibariyla Takasbank internet sitesinde duyurulacaktir.

VIOP'ta islem goren pay vadeli islem ve opsiyon sozlesmelerinin bagl oldugu dayanak varliklarin fiyat ve/veya
miktarinda 6zsermaye hallerine iliskin yapilan diizeltmeler ilgili paya dayali vadeli islem ve opsiyon sdézlesmelerinin
risk parametrelerine yansitilacaktir. 15.09.2026 Sali giinii anlik teminat tamamlama ¢agris1 takiplerinin 14.09.2026
tarihli risk parametrelerine gore yapilmasi gerekmektedir. 15.09.2026 Sali giinii aksami hesaplanacak teminat
tamamlama ¢agris1 yiikiimliiliikleri ise yeni parametrelere gore olacaktir.

Bilgi edinilmesini ve geregini rica ederiz.
Saygilarimizla,
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ISTANBUL TAKAS VE SAKLAMA BANKASI A.S.
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Direktor Genel Miudiir Yardimcisi
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DEGISEN RiSK PARAMETRELERI

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

Vadeli islem Sézlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL)
(Contracts) (Intra-Commodity Spread Charge)
AEFES 205
AKBNK 855
AKSEN 915
ALARK 1,165
ARCLK 930
ASELS 4,700
ASTOR 3,465
BIMAS 4,110
BRSAN 8,210
CIMSA 465
CNHTRY 3,100
DOAS 1,855
DOHOL 225
EKGYO 255
ELCBASM 33,985
ELCBASQ 55,475
ELCBASY 120,055
ENJSA 1,255
ENKAI 925
EREGL 405
EURTRY 2,345
FROTO 880
GARAN 1,440
GUBRF 5,710
HALKB 620

Halka Acik (Tasnif Disi)




HEKTS 30
ISCTR 135
KCHOL 2,155
TRMET 1,465
TRALT 635

KRDMD 460
MGROS 5,695
ODAS 80
OYAKC 235
PETKM 265
PGSUS 1,845
RUBTRY 7,665
SAHOL 935
SASA 30

SASX10 65
SISE 430
SOKM 605
TAVHL 3,120
TCELL 1,020
THYAO 3,005
TKFEN 2,410
TLREF 1,955
TOASO 3,315
TRT 3,760
TSKB 115
TTKOM 600
TUPRS 4,450
ULKER 960
USDTRY 2,135
VAKBN 365
VESTL 280
X10XB 12,435
XAUTRY 710

Halka Acik (Tasnif Disi)




XLBNK 10,355
XSD25 10,805
XU030 9,740
YKBNK 430
Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (USD)
(Contracts) (Intra-Commodity Spread Charge)
EURUSD 40
GBPUSD 50
XAGUSD 95
XAUUSD 325
XCUUsD 85
XPDUSD 175
XPTUSD 200

Halka Acik (Tasnif Disi)




MEVCUTTA GECERLI OLAN RiSK PARAMETRELERI

BAP-BISTECH NAKIT AKIM TEMINATLANDIRMA YONTEMIi TEMEL BiLESEN PARAMETRE TABLOSU

TL DIBS URUN ENFLASYONA BANKA iHRACI BANKA DISI iIHRAC YABANCI PARA YABANCI PARA
GRUBU ENDEKSLI TL DIBS OZEL SEKTOR OZEL SEKTOR URUN ODEMELi URUN ODEMELi URUN
(TL URUN URUN GRUBU GRUBU GRUBU (DOLAR) GRUBU (EURO)
GOVERNMENT | GRUBU(INFLATION (FINANCIAL (NON-FINANCIAL (USD EUROBOND) (EURO EUROBOND)
DEBT - INDEXED TL CORPORATE CORPORATE
SECURITIES) GOVERNMENT BONDS) BONDS)
DEBT SECURITIES)
Vade (Giin) PC1 PC1 PC1 PC1 PC1 PC1
1-7 30.00% 30.00% 50.00% 50.00% 50.00% 50.00%
180 12.22% 1.26% 42.43% 50.00% 29.21% 27.35%
365 7.72% 0.82% 46.80% 50.00% 13.63% 12.93%
730 4.75% 0.67% 32.42% 36.83% 6.79% 6.63%
1825 4.75% 2.01% 10.63% 14.04% 2.66% 2.63%
3650 4.75% 1.24% 8.97% 11.15% 1.37% 1.93%
10950 1.37% 1.93%

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 Bor¢glanma Araclari'dir.
3-) Banka Disi ihrag Ozel Sektodr Uriin Grubuna dahil olan kiymetler; banka disi kuruluslarin ihrag ettigi Ozel Sektodr 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.

Halka Acik (Tasnif Disi)




PAY REPO PARAMETRE TABLOSU

Risk Parametreleri (Risk Parameters)

Pay Repoya Konu Kiymetler (Equity Repo)

AEFES

20%

AKBNK

15%

AKSEN

20%

ALARK

15%

ASELS

15%

ASTOR

20%

BIMAS

15%

BRSAN

20%

BTCIM

20%

CANTE

23%

CCOLA

15%

CIMSA

15%

DSTKF

23%

ECILC

20%

EFOR

23%

EKGYO

15%

ENKAI

15%

EREGL

15%

FROTO

15%

GARAN

15%

GLRMK

20%

GUBRF

23%

HALKB

15%

HEKTS

20%

ISCTR

15%

KCHOL

15%

KRDMD

15%

Halka Acik (Tasnif Disi)




KTLEV

23%

KUYAS

23%

MGROS

15%

MIATK

20%

OYAKC

15%

PASEU

23%

PETKM

20%

PGSUS

15%

SAHOL

15%

SASA

20%

SISE

15%

TAVHL

20%

TCELL

15%

THYAO

15%

TOASO

15%

TRALT

20%

TRMET

20%

TTKOM

15%

TUPRS

15%

TURSG

15%

ULKER

15%

VAKBN

15%

YKBNK

15%

Halka Acik (Tasnif Disi)




PAY PiYASASI BISTECH MARJIN YONTEMIi RiSK PARAMETRE TABLOSU

PAY PiYASASI BISTECH MARJIN YONTEMIi RiSK PARAMETRE TABLOSU
(TABLE OF BISTECH RISK PARAMETERS)

Fiyat Degisim Araligi
(Price Scan Range-PSR)

Varant (Satim)

LIKIDITE GRUBU URUN GRUBU PSR Degeri
BIST30 (BIST30 Endeksi icinde Yer Alan 30 adet Pay) BIST30 14%
Borsa Yatirim Fonlari - Emtia YATIRIM FONU 10%
Borsa Yatirim Fonlari -Déviz YATIRIM FONU 8%
Borsa Yatirim Fonlari - Endeks YATIRIM FONU 14%
Borsa Yatirim Fonlari — TLREF Endeksli YATIRIM EONU 2.5%
BIST100-30 (BIST 100 iginde Yer Alan 100 Adet Paydan BIST30 igindeki BIST100 15%
30 Adet Pay Haricinde Kalan 70 Adet Pay)
Yakin izleme Pazarinda islem Géren Paylar BISTDIGER 25%
Diger (BIST100 Paylari, Yakin izleme ve Gelisen isletmeler 25%
Pazarlarindaki Paylar, Varantlar ve Sertifikalar Haricindeki Tiim Pay BISTDIGER
Piyasasi Araglari )
BIST30 Sertifikasi SERTIFiKA 14%
Darphane Altin Sertifikasi SERTIFIKA 10%
Giimiis Sertifikasi SERTIFIKA 14%
Brent Petrol Sertifikasi SERTIFIKA 17%
DAX Sertifikas SERTIFIKA 9%
Varant (Alim) 100%
VARANT
200%

Halka Acik (Tasnif Disi)




VADELI iSLEM VE OPSIYON PiYASASI BISTECH MARJIN YONTEMI RiSK PARAMETRE TABLOSU

BISTECH MARIJIN YONTEMIi RiSK PARAMETRE TABLOSU (TUREV PiYASASI)

(TABLE OF BISTECH RISK PARAMETERS)

2) Fiyat Degisim Arahig
(Price Scan Range-PSR)

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Fiyat Degisim Araligi (%)

(Contracts) (Price Scan Range - PSR)
AEFES 14.1
AKBNK 15.7
AKSEN 15.3
ALARK 134
ARCLK 13.1
ASELS 15.8
ASTOR 16.1
BIMAS 12.7
BRSAN 15.5
CIMSA 13.8
CNHTRY 10.7
DOAS 15.1
DOHOL 14.1
EKGYO 16.1
ELCBASM 20.0
ELCBASQ 11.0
ELCBASY 6.0
ENJSA 14.3
ENKAI 13.8
EREGL 14.0
EURTRY 10.4
FROTO 14.4
GARAN 14.4

Halka Acik (Tasnif Disi)




GUBRF 15.1
HALKB 16.6
HEKTS 15.5
ISCTR 13.5
KCHOL 12.8

KRDMD 13.4
MGROS 14.1
ODAS 15.1
OYAKC 14.4
PETKM 14.3
PGSUS 16.1
RUBTRY 17.7
SAHOL 13.2
SASA 14.8
SASX 5.7

SISE 13.2
SOKM 13.4
TAVHL 15.3
TCELL 13.4
THYAO 13.4
TKFEN 15.1
TLREF (Vade Dis1) 8.3
TLREF (Vade igi) 9.1
TOASO 15.3
TRALT 16.1
TRMET 14.1
TRT020926T17 12.2
TRT131130T14 25.2
TSKB 14.1
TTKOM 14.4
TUPRS 14.3
ULKER 13.7
USDTRY 11.0

Halka Acik (Tasnif Disi)




VAKBN 14.1
VESTL 14.5
X10XB 11.8
XAUTRY 14.0
XLBNK 13.7
XSD25 11.4
Xuo030 11.4
YKBNK 15.8
Kontratlar Fiyat Degisim Araligi (%)
(Contracts) (Price Scan Range - PSR)
EURUSD 5.0
GBPUSD 5.0
XAGUSD 20.0
XAUUSD 10.0
XCUUSD 8.1
XPDUSD 18.0
XPTUSD 15.0
3) 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

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

Kontratlar Volatilite Degisim Araligi (%)
(Contracts) (Volatility Scan Range - VSR)

AKBNK 31

ALARK 28

ARCLK 30

ASELS 33

BIMAS 32

EKGYO 28

ENKAI 33

Halka Acik (Tasnif Disi)




EREGL 26
FROTO 26
GARAN 30
HALKB 35

ISCTR 29
KCHOL 27
KRDMD 25
PETKM 28
PGSUS 30
SAHOL 26

SISE 28

TAVHL 27

TCELL 28
THYAO 28
TOASO 24
TTKOM 29
TUPRS 28

USDTRY 32
VAKBN 32

XU030 32

YKBNK 27

5)Uriin Gruplan Arasi Risk Analizi
(Inter-Commodity Spread Credit)

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri

(Futures and Options)

Kontratlar
(Contracts)

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

* Oncelik asadidaki ikili sirasina géredir

(Priority is applied as follows)

USDTRY-USDTRYK 100
ELCBASQ-ELCBASM 100
ELCBASY-ELCBASQ 100
ELCBASY-ELCBASM 100

Halka Acik (Tasnif Disi)




TRT131130T14-TRT020926T17 100
X10XB-XU030 70
XLBNK-AKBNK 70
XLBNK-GARAN 70

XLBNK-ISCTR 70
XLBNK-YKBNK 70
CNHTRY-USDTRY 70
GARAN-AKBNK 70
XU030-AKBNK 60
XUO030-ISCTR 60
XU030-SAHOL 60
XU030-YKBNK 60
XU030-KCHOL 60
XUO030-XLBNK 60
AKBNK-ISCTR 60
AKBNK-YKBNK 60
GARAN-ISCTR 60
GARAN-YKBNK 60
YKBNK-ISCTR 60
X10XB-THYAO 60
HALKB-VAKBN 60
XLBNK-VAKBN 60
XAUUSD-XAGUSD 60
X10XB-SISE 60
TRMET-TRALT 60
AKBNK-VAKBN 60
VAKBN-ISCTR 60
EURTRY-USDTRY 60
XU030-GARAN 60
XUO030-VAKBN 60
GARAN-VAKBN 60
THYAO-PGSUS 60
CNHTRY-EURTRY 60

Halka Acik (Tasnif Disi)




X10XB-EREGL

50

YKBNK-VAKBN 50
X10XB-TUPRS 50
KRDMD-EREGL 50
XAUUSD-XAUTRY 50
XLBNK-HALKB 50
XUO030-SISE 50
KCHOL-SAHOL 50
XU030-PGSUS 50
XUO030-TCELL 50
XU030-THYAO 50
XUO030-EREGL 50
X10XB-AKBNK 50
XUO030-TUPRS 50
XUO030-EKGYO 50
XU030-HALKB 50
XU030-KRDMD 50
XUO030-PETKM 50
KCHOL-ISCTR 50
XUO030-TTKOM 50
XUO030-ASELS 50
XUO030-TSKB 50
X10XB-ISCTR 50
SAHOL-AKBNK 50
AKBNK-HALKB 50
AKBNK-TSKB 50
SAHOL-VAKBN 50
GARAN-TSKB 50
GARAN-SAHOL 50
GARAN-HALKB 50
SAHOL-ISCTR 50
ISCTR-TSKB 50
HALKB-ISCTR 50

Halka Acik (Tasnif Disi)




X10XB-TCELL 50
SAHOL-YKBNK 50
XLBNK-SAHOL 50
X10XB-SAHOL 50
VAKBN-TSKB 50
HALKB-YKBNK 50

YKBNK-TSKB 50

GBPUSD-EURUSD 50
X10XB-EKGYO 50
XLBNK-KCHOL 50

X10XB-KCHOL 50
X10XB-KRDMD 50
X10XB-PGSUS 50
X10XB-PETKM 50
X10XB-TTKOM 50
X10XB-ASELS 50

XLBNK-TSKB 50
X10XB-XLBNK 50

XAGUSD-XPTUSD 50
Delta Spread Orani
(Delta Per Spread Ratio)
USDTRY-USDTRYK 1
ELCBASQ-ELCBASM 3
ELCBASY-ELCBASQ 4
ELCBASY-ELCBASM 12
TRT131130T14-TRT020926T17 1.14

X10XB-XU030 1.16
XLBNK-AKBNK 20.68
XLBNK-GARAN 11.27
XLBNK-ISCTR 107
XLBNK-YKBNK 40.95

CNHTRY-USDTRY 1.47
GARAN-AKBNK 1.84

Halka Acik (Tasnif Disi)




XU030-AKBNK 22.14
XUO030-ISCTR 114.57
XU030-SAHOL 16.82
XUO030-YKBNK 43.84
XU030-KCHOL 8.08
XUO030-XLBNK 1.07
AKBNK-ISCTR 5.17
AKBNK-YKBNK 1.98
GARAN-ISCTR 9.5
GARAN-YKBNK 3.63
YKBNK-ISCTR 2.61
X10XB-THYAO 6.03
HALKB-VAKBN 1.26
XLBNK-VAKBN 45.99
XAUUSD-XAGUSD 6.09
X10XB-SISE 39.97
TRMET-TRALT 2.75
AKBNK-VAKBN 2.22
VAKBN-ISCTR 2.33
EURTRY-USDTRY 1.17
XU030-GARAN 12.06
XUO030-VAKBN 49.24
GARAN-VAKBN 4.08
THYAO-PGSUS 1.71
CNHTRY-EURTRY 1.26
X10XB-EREGL 53.45
YKBNK-VAKBN 1.12
X10XB-TUPRS 7.32
KRDMD-EREGL 1.08
XAUUSD-XAUTRY 28.84
XLBNK-HALKB 36.63
XUO030-SISE 34.54
KCHOL-SAHOL 2.08

Halka Acik (Tasnif Disi)




XU030-PGSUS 8.89
XUO030-TCELL 14.34
XUO030-THYAO 5.21
XUO030-EREGL 46.19
X10XB-AKBNK 25.62
XUO030-TUPRS 6.32
XUO030-EKGYO 78.26
XU030-HALKB 39.22
XU030-KRDMD 42.93
XUO030-PETKM 71.87
KCHOL-ISCTR 14.18
XU030-TTKOM 25.66
XUO030-ASELS 4.13
XU030-TSKB 134.63
X10XB-ISCTR 132.59
SAHOL-AKBNK 1.32
AKBNK-HALKB 1.77
AKBNK-TSKB 6.08
SAHOL-VAKBN 2.93
GARAN-TSKB 11.16
GARAN-SAHOL 1.39
GARAN-HALKB 3.25
SAHOL-ISCTR 6.81
ISCTR-TSKB 1.18
HALKB-ISCTR 2.92
X10XB-TCELL 16.6
SAHOL-YKBNK 2.61
XLBNK-SAHOL 15.71
X10XB-SAHOL 19.46
VAKBN-TSKB 2.73
HALKB-YKBNK 1.12
YKBNK-TSKB 3.07
GBPUSD-EURUSD 1.15

Halka Acik (Tasnif Disi)




X10XB-EKGYO 90.57
XLBNK-KCHOL 7.55
X10XB-KCHOL 9.35
X10XB-KRDMD 49.68
X10XB-PGSUS 10.29
X10XB-PETKM 83.17
X10XB-TTKOM 29.69
X10XB-ASELS 4,78
XLBNK-TSKB 125.73
X10XB-XLBNK 1.24
XAGUSD-XPTUSD 17.69
6) Kisa Opsiyon Pozisyonu Minimum Riski
(Short Option Minimum Risk)
Opsiyon S6zlesmeleri
(Options)
AKBNK 405
ALARK 510
ARCLK 515
ASELS 2050
BIMAS 1955
EKGYO 110
ENKAI 470
EREGL 200
FROTO 455
GARAN 720
HALKB 245
ISCTR 75
KCHOL 995
KRDMD 200
PETKM 100
PGSUS 920
SAHOL 510
SISE 235

Halka Acik (Tasnif Disi)




TAVHL 1520
TCELL 580
THYAO 1640
TOASO 1660
TTKOM 320
TUPRS 1120
USDTRY 2320
VAKBN 175
XU030 8560
YKBNK 210

7)Fiziki Teslimat Teminati
(Physicial Delivery Margin )

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Fiziki Teslimat Teminati (%)

K |
ontratlar (Contracts) (Physicial Delivery Margin )

USDTRY 11.0

Fiyat Degisim Aralig
(Price Scan Range-PSR)

Fiyat Degisim Araligi (TL)

Kontratlar (Contracts) (Price Scan Range - PSR)

Altina Dayali Devlet Tahvili (Gold Backed Bond) 1060

Halka Acik (Tasnif Disi)




OTC- BISTECH NAKIT AKIM TEMINATLANDIRMA YONTEMIi TEMEL BILESEN PARAMETRE TABLOSU

Tezgah Ustii Tiirev Uriinler

Vade (Giin) PC1

O/N 9.00%
30 9.00%
60 9.00%
0 9.00%
180 9.00%
270 7.06%
365 7.26%
720 6.63%
1095 5.71%
1460 4.86%
1825 4.51%
2555 3.95%
3650 4.39%

Halka Acik (Tasnif Disi)



KIYMETLI MADENLER VE KIYMETLi TASLAR PiYASASI BISTECH MARJIN YONTEMIi RiSK PARAMETRE TABLOSU

KIYMETLi MADENLER PiYASASI BISTECH MARJIN YONTEMIi RiSK PARAMETRE TABLOSU
(PMD TABLE OF BISTECH RISK PARAMETERS)

Vade Giiniine Gore FDA ve Birim

Teminat Degerleri

(Price Scan Range-PSR & Unit Margin)

Alig/Satis Fark

PTRM Birim Teminat

Gilinsonu Siirdiirme

Kiymetli Madenler . Olgeklendirme Katsayisi Seviyesi Katsayisi
. - . Teminati . ) . )
(Precious Metals) 11 ve lizeri (B/A Spread) (Unit Margin (Maintenance Margin
0-2 03-10 (11 and 8 Coefficient) Coefficient)
more)
Altin (Gold) 6.00% 7.20% 14.00% 6.00%
Gumausg(Silver) 11.00% 13.30% 20.00% 11.00%
2009 1009
Paladyum(Palladium) 8.10% 10.00% 19.30% 8.10% % %
Platin(Platinum) 7.90% 9.70% 16.00% 7.90%
ODUNCG PAY PiYASASI RiSK PARAMETRE TABLOSU
ODUNC PAY PiYASASI

(SECURITIES LENDING MARKET)

Odiing Pay Piyasasina Konu Kiymetler

Risk Parametreleri (Risk Parameters)

AEFES 120%
AKBNK 115%
AKSEN 120%
ALARK 115%
ASELS 115%
ASTOR 120%

Halka Acik (Tasnif Disi)




BIMAS 115%
BRSAN 120%
BTCIM 120%
CANTE 123%
CCOLA 115%
CIMSA 115%
DSTKF 123%

ECILC 120%

EFOR 123%
EKGYO 115%
ENKAI 115%
EREGL 115%
FROTO 115%
GARAN 115%
GLRMK 120%
GUBRF 123%
HALKB 115%
HEKTS 120%

ISCTR 115%
KCHOL 115%
KRDMD 115%
KTLEV 123%
KUYAS 123%
MGROS 115%
MIATK 120%
OYAKC 115%
PASEU 123%

Halka Acik (Tasnif Disi)




PETKM 120%
PGSUS 115%
SAHOL 115%
SASA 120%
SISE 115%
TAVHL 120%
TCELL 115%
THYAO 115%
TOASO 115%
TRALT 120%
TRMET 120%
TTKOM 115%
TUPRS 115%
TURSG 115%
ULKER 115%
VAKBN 115%
YKBNK 115%

PARA PiYASASI RiSK PARAMETRE TABLOSU

PARA PiYASASI iSLEMLERINDE KULLANILACAK RiSK VE TEMINAT PARAMETRELERI

Baslangi¢ Teminati Risk Parametresi 5%
Teminat DOniisiim Parametresi 105%
Alacak Dagitim Parametresi 10%

Halka Acik (Tasnif Disi)




BIAS SWAP PiYASASI VADE BAZLI MARJIN YONTEMI RiSK PARAMETRE TABLOSU

BiAS SWAP PiYASASI RiSK PARAMETRE TABLOSU

(TABLE OF RISK PARAMETERS)

Alis Marjin Orani

Satis Baslangi¢c Marjin Orani

Sozlesmeler (%) (%)
(Buy Side Initial (Sell Side Initial Margin
(Contracts) Margin Ratio)(%) Ratio)(%)
XAUUSD 10.50% 10.50%
XAUEUR 9.80% 9.80%
XAUTRY 13.70% 13.70%
USDTRY 10.70% 10.70%
EURTRY 10.50% 10.50%

Sozlesmeler Arasi Risk Analizi

(Spread Credit)
SWAP Sézlesmeleri
Sozlesmeler Kredi Oranlari (%)
(Contracts) (Spread Credit)

(Priority is applied as follows)

* Oncelik asagidaki ikili sirasina géredir

XAUUSD - XAUTRY 60
XAUUSD - XAUEUR 50
XAUEUR - XAUTRY 50

Halka Acik (Tasnif Disi)




TAKASBANK CEK TAKASI PARAMETRE TABLOSU

TAKASBANK GEK TAKASI GARANTI MEKANIZMASI KATKI PAYI

Katki Payi 5%

Ek Katki Payi 2.5%

Halka Acik (Tasnif Disi)



