Haftalik Opsiyon Raporu. 2012.20

Altin piyasasinsa (NYMEX) yatirnm amach “Calendarized Call Butterfly”
tasarliyacagim. 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 ISHaemi| sv | [1 | v | [] Uygun Strateji

Iw Wheat (CBT) J200  30.80% &9 2670% 79 A, +Vega

GC Gold (ChMX) 78418  19.40% &7 16.20% 51 (SV] ]=50)

NG E-Mini Nas-100 (future) 1512 15.80% 26 0.00% 42 Long Stradel/ Strangle

HO Heating Oil (NYM) 168 28.40% 19 28.10% 31 Ratio Back Spread

RB Gasoline (RBOB: NY M) 83 32.50% 18 3040% 17 Diag. Cald Spread

CL Crude Oil [NYM) 76609  31.40% 17 30.50% 26 Strangle Swap

& Canadian Dollar {CME) 381 3.10% 1 6.30% 54 c Debit Spread

& Jlapanese Yen [CME) 8755 4.00% 5 6.20% 46 C D, + Vega

IN U.S. 10-yr Treas Notes 13115 3.10% 14 3.30% 12 c (SV] ]<50)

MSFT Microsoft 252.9K 12.10% 23 26.10% 47 c Calendar Spr.

B4 Australian Dollar [CME) 1796 6.950% 24 ?.20% 50

ES E-Mini S&&F 500 (CME) 207.2K 12.50% 29 2020% 59

IC Corn (CBT) 29207 20.10% 37 22.30% 49 C Short Straddel/ Strangle

&E EuraFX (CME) 7487 5.60% 38 6.50% 53 C Ratio Spread

AMIN  Amazon.corm 1.3M 23.10% 41 31.10% 56 C Reverse Cal'd Spread

AAPL Apple Inc S566.1K 27.00% 42 33.00% &7 c Rewverse Strangle Swap

&B British Pound (CME) 3581 8.50% 50 12.50% 95 C Credit Spread

5 soybeans (CBT) 84204 19.50% &0 22.30% 99 C Wing Butterfly/ Irons

Sl Silver (ChMX) 19349 37.10% &4 38.40% 68

M Soybean Meal (CBT) 7412  20.90% &7 29.80% 99

NG Natural Gas [NYM) 2649 51.30% &8 57.30% 54 C Rewv. Diag Cald Spread
C, - Vega
lIron Butterfly/ Irons
Vertical Swap/ Stgl Swap

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.



- ﬂ Gold Futures, ETH (FEB 21)  1888.4 ;'1010% i}::gi Pshae @ L # o0 ) (i Style , [ Drawings | L Studies v Patterns
/GC1Y1D D:11/20/20 0:1864.8 H:1879.2 |L:1859.1 C: 1869.6 R:20.1 Ichimoku (9, 26) 1912.8 SimpleMovingAvg (CLOSE, 50, 0, no) 1902.7 A

RSI(14, 70, 30, CLOSE, WILDERS, no) 44.1706 30 |70 Y:80.0428

MACD (12, 26, 9, EXPONENTIAL, no) -9.88838 |-7.60483 |-2.28355 |0

IV_SVcompare 0.1227 0.217452

IV 18.71% [Historical IV 17.56%

-— —
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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.




Number of Lines IZ: Short 2 Feb21 1890 Calls, Long 1 Feb21 1340 Call, Long 1 Mar21 1840 Call

| ./ Close

[/ Step through dates
[ Step through volatilities Superimpose Prev | | X
. L]
WMax Proj Date »
Jan 27, 201 Profit/Loss by Change in GC Feb Futures Price
Vol Chg 5200 +190%
o | Pts
. 4300 +180%
Amount Provided ’
= Orig. Regmt. ~ 4400 +160%
52,700 4000 +150%
\ertical s 3600 +130%
ProfitlLoss v
o 3200 HN%
Horiz Axis
L ¥ R 2800 +00%
= +
' 2400 +89%
Results
Target | Curr Bell 2000 4%
ER. 10 1600 +59%
H- 0
1200 +44%
Shaw BEs 800 +30%
Show Obj,Stp
400 +15%
Wand | 1888.90
0 0%
-400 -15%
800 0%
-1200 4%
-1600 -58%
-2000 -T4%
-2400 ' ' ' ' ' ' ' ' ' ' ' ' ' 1 ' ' ' ' ' ' : L ' ' ' L T 83%
172480 1736.60 1745.40 1760.20 177200 1783.80 1795.60 1807.40 1819.20 183100 1842.80 18%4.60 1866.40 1575.20 1890.00 190L80 191360 192540 1937.20 1949.00 1960.80 197260 1984.40 1996.20 2008.00 2019.80 203L60 204340 2055.20
8.7% 8.1% -1.4% 6.8% 6.2% -5.6% -4.9% -4.3% -3.7% -3.1% 24% -1.8% -1.2% 6%  40.1%  H0.7% +13%  +19%  +26%  +3.2% +3.8%  +44%  +51% +57%  +6.3%  +6.9% +7.6% +#8.2%  +8.8%
PL S48 130 L1800 -L030 |70 -130 -580 460 -350 -250 -170 -130 -10 -10 -130 -160 -220 -280 -380 430 A2 -150 470 L0100 -L130 4280 -1380  -L520 -1630 [
Delta 12.67 13.08 13.28 13.22 12.90 12.30 11.42 10.28 8.91 732 5.58 3R 1.80 .13 -2.00 -3 -5.41 .85 -8.09 -9.09 986 -038 -068 -075 -84 -1036 -10.01 -9.40 |77
Gamma 0.04 0.03 0.01 .02 .04 .06 .09 41 413 .14 .16 .16 .16 .16 .16 .15 413 41 .10 .08 .06 -0.04 .02 0.00 0,02 0.03 0.01 0.05 00 D
Theta -1.60 HTE -3.48 -0.82 189 483 1.7 10.58 13.14 15.31 16,98 18.08 18.56 18.38 17.54 16.08 1411 11.69 5.93 5.97 292 -0.10 -2.88 -5.63 -1.87 98  -1155  -1275  -13.55 I
Vega 119.8 117.4 112.8 106.5 9.4 §9.1 7.1 6.9 58.9 4.9 421 36.2 322 30.4 30.8 33.3 378 43.7 50.9 5.7 66,9 748 §2.2 83,7 940 97.8 100.2 1011 100.5

- ____________________________________________________________________________________________________________________________________________]
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.



