Haftalik Opsiyon Raporu. 01.09.19

EURUSD paritesi 1.1000 civarinda zaman harcayabilir, implied volatilite
yuksek. Azalan volatilite ve riski sinirl1 “Put Butterfly” tasarimin1 YouTube
kanalimda izleyebilirsiniz.

atesanaybars.com

Burada yer alan yatirim bilgi, yorum ve tavsiyeler yatirim danigmanligi kapsaminda degildir. Bu tavsiyeler mali durumunuz ile risk ve getiri tercihlerinize uygun olmayabilir.

Bu nedenle, sadece burada yer alan bilgilere dayanilarak yatirim karar1 verilmesi beklentilerinize uygun sonuglar dogurmayabilir.



|sembol| Kontrat ISHacmil sv | 11 ] v |11]ucuz IV%>SV% Uygun Strateji

Sl Silver (CMX) 44159  25.00% 99 23.40% 95 A A, +Vega

ZB U.S. Treas Bonds (CBT) 25770  21.10% 99 9.80% 97 A (SV[]1>50)

ZN U.S. 10-yr Treas Notes 79074 10.40% 99 4.90% 95 A Long Stradel/ Strangle
GC Gold (CMX) 120.5K 18.10% 94  13.40% 92 A Ratio Back Spread

ES E-Mini S&&P 500 (CME) 261.0K 24.20% 87 1620% 76 A Diag. Cald Spread

HE Hogs - Lean (CME) 9861 55.50% 85 42.00% 99 A Strangle Swap

NQ E-Mini Nas-100 (future) 1844  27.80% 77 19.10% 71 A Debit Spread

CL Crude Oil (NYM) 103.9K 38.30% 77 2920% 67 A D, + Vega

C Corn (CBT) 26493  28.50% 74 18.00% 49 A (SV[1<50)

CT Coftton (ICE) 14144  24.10% 65 21.90% 56 A Calendar Spr.

HO Heating Oil (NYM) 303 26.60% 60  23.40% 47 A -

KC Coffee (ICE) 17175  31.30% 55 29.60% 83 A -

GOOG GoogleInc Class C 26845 23.10% 50 21.20% 37 Short Straddel/ Strangle
ZS Soybeans (CBT) 17441 17.90% 33 15.70% 33 D Ratio Spread

IM Soybean Meal (CBT) 828 17.50% 31 13.30% 8 D Reverse Cal'd Spread
IW Wheat (CBT) 5739  26.90% 31 18.40% 1 D Reverse Strangle Swap
NFLX Netflix 104.4K 33.10% 23 32.80% 26 D Credit Spread

CcC Cocoa (ICE) 6848  22.80% 1 22.20% 1 D Wing Butterfly/ Irons
6C Canadian Dollar (CME) 354 3.60% 1 5.80% 28

6A Australian Dollar (CME) 744 5.50% 8 7.70% 26

6B British Pound (CME) 2304 6.20% 13 11.00% 83 C Rev. Diag Cald Spread
6E EuroFX (CME) 7744 5.20% 14 5.80% 31 C C. - Vega

AMIN Amazon.com 333.2K 21.30% 24  24.00% 26 C Iron Butterfly/ Irons

6J Japanese Yen (CME) 5126 6.30% 44 8.20% 90 C Vertical Swap/ Stgl Swap
AAPL Apple Inc 169.0K 27.00% 60 28.10% 72 C

NG Natural Gas (NYM) 3440 34.50% 64  35.00% 69 C

Burada yer alan yatirim bilgi, yorum ve tavsiyeler yatirim danigmanligi kapsaminda degildir. Bu tavsiyeler mali durumunuz ile risk ve getiri tercihlerinize uygun olmayabilir.
Bu nedenle, sadece burada yer alan bilgilere dayanilarak yatirim karar1 verilmesi beklentilerinize uygun sonuglar dogurmayabilir.
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{ABD ekonomisi daha iyi, DX yiiksek ve AB'de resesyon beklentisi var.
Nitekim, AB merkez bankas agresif kolay para politikasina dogru..
ABD faiz getirileri hala pozitif ama AB'de negatif, yeni short sellers.. 11203
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Teknik olarak fiyata yansidi. 1.10 altinda destek var ama..
EUR kisa vadede agiri dusuk, ralliler satis firsat. Strateji; Put Butterfly. (Delta notr, -Vega)
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, Al Series Single Symbol

Spread Side Qty Symbol Exp Strike Type Price Yield Vol Delta BP Effect
y O /6 Vol Adj Stock Price "h More parameters o]
v @ ezt 3
& - fuT 0 /6EZ19 DEC19 FUTURE .00 0.00% 6.27% .00
@ ./ BUTTERFLY ) BUY ) +1 El /6E219 1/125000 DE... /EUUZ19 ) 1.13 ] CALL | .00985 E’h 2.52% 6.16% -9564.04 - X
SELL =7 /6EZ19 1/125000 DE... /EUUZ19 1.1 ) CALL DEBIT 2.52% 6.30% z
= BUY +1 /6EZ19 1/125000 DE... /EUUZ19 1.07 ! CALL 2.52% 7.01% z
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