
Gizlilik Seviyesi: Halka  (Tasnif 

EK-4: Vadeli  ve Opsiyon  BISTECH Marjin Yöntemi Risk Parametre Tablosu
BISTECH    PARAMETRE TABLOSU (TÜREV 

(TABLE OF BISTECH RISK PARAMETERS)
1) Fiyat   
(Price Scan Range-PSR)

Vadeli   ve Opsiyon  
(Futures and Options)

Kontratlar
(Contracts)

Fiyat   (TL)
(Price Scan Range - PSR)

AEFES 1020
AKBNK 315
AKSEN 855
ALARK 1405
ALKIM 730
ARCLK 1400
ASELS 765
BIMAS 1870
CCOLA 2810

CNHTRY 3620
DOHOL 125
ECILC 415

EKGYO 105
ELCBASM 33245
ELCBASQ 57120
ELCBASY 123610

ENJSA 490
EREGL 680

EURTRY 2595
FROTO 8575
GARAN 480
GUBRF 3580
HALKB 170
HEKTS* 895



Gizlilik Seviyesi: Halka  (Tasnif 

ISCTR 180
ISFIN 170
ISGYO 155
KARSN 225
KCHOL 1100
KOZAA 715
KOZAL 4805

KRDMD 245
MGROS 2605
ODAS 210

OYAKC 325
PETKM 280
PGSUS 6745

RUBTRY 6270
SAHOL 755
SASA 3765

SASX10 85
SISE 625

SKBNK 40
SOKM 425
TAVHL 1410
TCELL 515

THYAO 2015
TKFEN 580

TLREF (Vade 3365
TLREF (Vade 1495

TOASO 2180
TRGYO 260

TRT200923T18 1775
TRT020926T17 5480
TRT131130T14 8495

TSKB 55
TTKOM 270



Gizlilik Seviyesi: Halka  (Tasnif 

TUPRS 8030
TURSG 170
ULKER 460

USDTRY 2425
USDTRYK 2425

VAKBN 170
VESTL 805
X10XB 9575

XAUTRY 165
XLBNK 6190
XU030 6220
YKBNK 200

Kontratlar
(Contracts)

Fiyat   (USD)
(Price Scan Range - PSR)

EURUSD 30
GBPUSD 50
XAGUSD 35
XAUUSD 130
XPDUSD 465
XPTUSD 125

2)  Hareket Senaryosu ve Kapsama  
(Extreme Move Multiplier and Extreme Move Covered Fraction)

1.  Hareket Senaryo  (Extreme Move Multiplier) 3

2.Kapsama  (%) (Extreme Move Covered Fraction) 32

3) Vadeler   Pozisyonu Riski 
(Intra-Commodity Spread Charge)

Vadeli   ve Opsiyon  
(Futures and Options)

Kontratlar 
(Contracts)

Vadeler   Pozisyonu Riski (TL)
 (Intra-Commodity Spread Charge)

AEFES 1020
AKBNK 315



Gizlilik Seviyesi: Halka  (Tasnif 

AKSEN 855
ALARK 1405
ALKIM 730
ARCLK 1400
ASELS 765
BIMAS 1870
CCOLA 2810

CNHTRY 3620
DOHOL 125
ECILC 415

EKGYO 105
ELCBASM 33245
ELCBASQ 57120
ELCBASY 123610

ENJSA 490
EREGL 680

EURTRY 2595
FROTO 8575
GARAN 480
GUBRF 3580
HALKB 170
HEKTS 895
ISCTR 180
ISFIN 170
ISGYO 155
KARSN 225
KCHOL 1100
KOZAA 715
KOZAL 4805

KRDMD 245
MGROS 2605
ODAS 210

OYAKC 325
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PETKM 280
PGSUS 6745

RUBTRY 6270
SAHOL 755
SASA 3765

SASX10 85
SISE 625

SKBNK 40
SOKM 425
TAVHL 1410
TCELL 515

THYAO 2015
TKFEN 580
TLREF 3365

TOASO 2180
TRGYO 260

TRT 600
TSKB 55

TTKOM 270
TUPRS 8030
TURSG 170
ULKER 460

USDTRY 2425
USDTRYK 2425

VAKBN 170
VESTL 805
X10XB 9575

XAUTRY 165
XLBNK 6190
XU030 6220
YKBNK 200

Kontratlar
(Contracts)

Vadeler   Pozisyonu Riski (USD)
 (Intra-Commodity Spread Charge)
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EURUSD 30
GBPUSD 50
XAGUSD 35
XAUUSD 130
XPDUSD 465
XPTUSD 125

4)Fiziki Teslimat 
(Physicial Delivery Margin )

Vadeli   ve Opsiyon  
(Futures and Options)

Kontratlar 
(Contracts)

Fiziki Teslimat  (TL)
(Physicial Delivery Margin )

USDTRY 2425
USDTRYK 2425

*Özsermaye hallerine   düzeltmeler fiyat   (PSR) parametresine  


