Vadeli islem ve Opsiyon Piyasasi BISTECH Marjin Yéntemi Risk Parametre Tablosu

BISTECH MARIJIN YONTEMIi RiSK PARAMETRE TABLOSU (TUREV PiYASASI)
(TABLE OF BISTECH RISK PARAMETERS)

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

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Fiyat Degisim Arahgi (TL)
(Contracts) (Price Scan Range - PSR)

AEFES 1260
AKBNK 385
AKSEN 870
ALARK 1540
ALKIM 745
ARCLK 1710
ASELS 1110
BIMAS 1890
CCOLA 3335
CNHTRY 4075
DOHOL 180
ECILC 640
EKGYO 150

ELCBASM 33245

ELCBASQ 57120

ELCBASY 123610
ENJSA 565
EREGL 770
EURTRY 2975
FROTO 9505
GARAN 560
GUBRF 4400
HALKB 255
HEKTS* 700

Gizlilik Seviyesi: Halka Agik (Tasnif Dis1)




ISCTR 240
ISFIN 150
ISGYO 195

KARSN 255
KCHOL 1270
KOZAA 1030
KOZAL 9485
KRDMD 345
MGROS 2730
ODAS 215
OYAKC 390
PETKM 360
PGSUS 9095
RUBTRY 6185
SAHOL 830
SASA 2395
SASX10 85
SISE 715
SKBNK 55
SOKM 485
TAVHL 1660
TCELL 605
THYAO 2665
TKFEN 765
TLREF (Vade Dis1) 3340
TLREF (Vade ici) 1600
TOASO 2580
TRGYO 335
TRT200923T18 1835
TRT020926T17 6590
TRT131130T14 8945
TSKB 90
TTKOM 395

Gizlilik Seviyesi: Halka Acik (Tasnif Dist)




TUPRS 8605
TURSG 250
ULKER 760
USDTRY 2650
USDTRYK 2650
VAKBN 225
VESTL 1335
X10XB 11745
XAUTRY 170
XLBNK 8370
XSD25 7985
XU030 7590
YKBNK 225
Kontratlar Fiyat Degisim Arahg (USD)
(Contracts) (Price Scan Range - PSR)
EURUSD 35
GBPUSD 55
XAGUSD 40
XAUUSD 140
XPDUSD 420
XPTUSD 125
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) Vadeler Arasi Yayilma Pozisyonu Riski
(Intra-Commaodity Spread Charge)
Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)
Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (TL)
(Contracts) (Intra-Commaodity Spread Charge)
AEFES 1260

Gizlilik Seviyesi: Halka Agik (Tasnif Dis1)




AKBNK 385
AKSEN 870
ALARK 1540
ALKIM 745
ARCLK 1710
ASELS 1110
BIMAS 1890
CCOLA 3335
CNHTRY 4075
DOHOL 180
ECILC 640
EKGYO 150
ELCBASM 33245
ELCBASQ 57120
ELCBASY 123610
ENJSA 565
EREGL 770
EURTRY 2975
FROTO 9505
GARAN 560
GUBRF 4400
HALKB 255
HEKTS* 700
ISCTR 240
ISFIN 150
ISGYO 195
KARSN 255
KCHOL 1270
KOZAA 1030
KOZAL 9485
KRDMD 345
MGROS 2730
ODAS 215

Gizlilik Seviyesi: Halka Acik (Tasnif Dist)




OYAKC 390
PETKM 360
PGSUS 9095
RUBTRY 6185
SAHOL 830
SASA 2395
SASX10 85
SISE 715
SKBNK 55
SOKM 485
TAVHL 1660
TCELL 605
THYAO 2665
TKFEN 765
TLREF 3340
TOASO 2580
TRGYO 335
TRT 610
TSKB 90
TTKOM 395
TUPRS 8605
TURSG 250
ULKER 760
USDTRY 2650
USDTRYK 2650
VAKBN 225
VESTL 1335
X10XB 11745
XAUTRY 170
XLBNK 8370
XSD25 7985
XU030 7590
YKBNK 225

Gizlilik Seviyesi: Halka Acik (Tasnif Dist)




Kontratlar Vadeler Arasi Yayilma Pozisyonu Riski (USD)
(Contracts) (Intra-Commodity Spread Charge)

EURUSD 35

GBPUSD 55

XAGUSD 40

XAUUSD 140

XPDUSD 420

XPTUSD 125

4)Fiziki Teslimat Teminati
(Physicial Delivery Margin )

Vadeli islem Sozlesmeleri ve Opsiyon Sozlesmeleri
(Futures and Options)

Kontratlar Fiziki Teslimat Teminati (TL)

(Contracts) (Physicial Delivery Margin )
USDTRY 2650
USDTRYK 2650

*QOzsermaye hallerine iliskin yapilan diizeltmeler fiyat degisim araligi (PSR) parametresine yansitilacaktir.

Gizlilik Seviyesi: Halka Agik (Tasnif Dis1)




