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EHolBHRl)

388




SAY  2024-02-14
2024-02-13

SoLO|=Z30E I MAHHEZ ()

7{eich & Of==(1) O &= (2)
M Xl A2 31,116 0 31,116| & Q]
A NES A2l 43,286 0 43,286 2|

2. WI|MHEe &

19

F=

3. AILIEZ| E £ ZHFZ 0 E=Y)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

4, TPHAEO| ZCf&=A oM SU(VaR : 99%AE|FF,1027|F)




SAIY  2024-02-14
712 2024-02-13

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

A M= Rt5H 0
tllgt FtEH  |ME 0
A E3t ME 0 0 O|ZtLH
A M= F7t5H 202 0 202
A {7tsd  |[M=E 970 0 970
A S35t ME 0 186 -186/| &Ly
o] B
CLH4-WTI CRUDE FUTURE Mar24
.00 19.23 38.46 57.69 76.92 96.15 115.38 134.61 153.84
74
COK4-BRENT CRUDE FUTR May24
.00 20.38 40.76 61.13 81.51 101.89 122.27 142.64 163.02




0.00

712

ECH4-E-mini Crude Oil Mar24

0.00

0.00

0.00

0.00

/

0.00

.00 19.23

T T

38.46

57.69 76.92 96.15

T

115.38

T 1

134.61 153.84

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 0.44 0.89

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 0.73 1.46

2.19 2.92 3.65

4.38

5.11 5.84

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

.00 331.83 663.65 995.48 1,327.3 1,659.13 1,990.95 2,322.78 2,654.60

0.00

.

0.00

T~

0.00

0.00

72

NGH24-NATURAL GAS FUTR Mar24

0.00

0.00

0.00

0.00

.00 0.44 0.89 1.33 1.77 221 2.66 3.10 3.54

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

.00 217.88 435.75 653.63 871.50 1,089.38 1,307.25 1,525.13 1,743.00

0.00

/

0.00

/

0.00

/



0.00 -

712

XBH4-GASOLINE RBOB FUT Mar24

0.00
0.00
0.00
— 0.00
&l
?—r’ 0.00 T T T J T 1
ol 0.00 0.59 1.19 1.78 2.37 2.96 4.74
M 0.00
0.00
0.00
0.00 -
74
3. AlLb2| 2 2o RXHE @ S U043 (EHS1: b
CLH4 WTI CRUDE FUTURE Mar24 16
COK4 BRENT CRUDE FUTR May24 26
ECH4 E-mini Crude Oil Mar24 4
EOH4 E-MINI NATURAL GAS Mar24 0.46
HOHA4 NY Harb ULSD Fut Mar24 13
KR4175V200 2024-02 &M & 15
NGH24 NATURAL GAS FUTR Mar24 15
QSH4 Low Su Gasoil G Mar24 9
XBH4 GASOLINE RBOB FUT Mar24 10
4. TRYAEO| ATHE MO AZH(VaR : 99%AEISE,1027|F) (EH2L:#3Hl)



