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4. TPHAEO| XM H(VaR : 99%AE|F+F,10Y7|F) (THEHDHRI)



SAY  2024-02-13
712 2024-02-08

of| L XA SR A B (K H-THYH)
1. A=A

2. WI|MHEe &

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

e R

il ME 754 0 0
At FHEH  |ME 0 0
Al & H= 0 13 13| S
A M= RIS 194 194
=A w7158 (M= 964 964
=A =% M= 0 186 -186| Uy

JEES
CLH4-WTI CRUDE FUTURE Mar24
.00 18.47 36.93 55.40 73.86 92.33 110.79 129.26 147.72
72
COK4-BRENT CRUDE FUTR May24
.00 19.72 39.45 59.17 78.89 98.61 118.34 138.06 157.78




0.00

712

ECH4-E-mini Crude Oil Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 18.47

T T

36.93

55.40 73.86 92.33

T

110.79

T 1

129.26 147.72

0.00

/

0.00

/

0.00

0.00

0.00

72

EOH4-E-MINI NATURAL GAS Mar24

0.00

0.00

0.00

0.00

.00 0.49 0.99

0.00

0.00

0.00

0.00

72

HOH4-NY Harb ULSD Fut Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 0.71 141

2.12 2.82 3.53

4.23

4.94 5.64

0.00

/

0.00

/

0.00

/



0.00

71

KR4175V20000-2024-02 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

0.00

.00 331.88 663.75 995.63 1,327.5 1,659.38 1,991.25 2,323.13 2,655.00

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.49 0.99 1.48 1.97 2.46 2.96 3.45 3.94

0.00

0.00

0.00

0.00

72

QSH4-Low Su Gasoil G Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 210.19 420.38 630.56 840.75 1,050.94 1,261.13 1,471.31 1,681.50

0.00

/

0.00

/

0.00

/



0.00 -

0.00

712

XBH4-GASOLINE RBOB FUT Mar24

0.00
0.00
— 0.00
&l
?—r’ 0.00 T T T J T 1
ol 0.00 0.57 1.13 1.70 2.26 2.83 4.52
M 0.00
0.00
0.00
0.00 -
74
3.ALE| Y &R ZTHE(X|CH&M0|ASAH) (THI B TR
CLH4 WTI CRUDE FUTURE Mar24 16
COK4 BRENT CRUDE FUTR May24 25
ECH4 E-mini Crude Oil Mar24 4
EOH4 E-MINI NATURAL GAS Mar24 1
HOHA4 NY Harb ULSD Fut Mar24 12
KR4175V200 2024-02 &M & 15
NGH24 NATURAL GAS FUTR Mar24 17
QSH4 Low Su Gasoil G Mar24 9
XBH4 GASOLINE RBOB FUT Mar24 10
4. THEAEQ| 2|2 MO AT A (VaR : 99%MEE,1087|F) GO



