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NQH4 NASDAQ 100 E-MINI Dec20

4, TPl & E0| Z =M S5 H(VaR : 99% L E|+FE, 102 7| E)

FI\'I
£
£
2
o




SAY  2024-02-16
712 2024-02-15
SOLO| =30 AHHEZ ()
1. A= H
7{eich & Of==(1) H=@2) =EX|M(1-2)
M Xl A2 36,020 0 36,020| & Q]
A K| A2l 48,190 0 48,190 | & 2|
2. M7|A|-He| &l x
3. ALE| 2 &0l X H T (x| &40 A S l) (THR|: TR
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 436
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 519
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 2,892
4. TIPS EC| X[ EHU Y4 H(VaR : 99%LEITE,10€7|F) (GE R L))




U7|AHe| &

A

SAIY  2024-02-16
712 2024-02-15

of| L XA SR A B (K H-THYH)
A a3

0.00

r=

r=

B T

[

o

=ES

4

CLK4-WTI CRUDE FUTURE May 24

0.00

0.00

0.00

0.00

0.00

.00

19.03

38.06 57.08 76.11 95.14 114.17 133.19

152.22

0.00

0.00

0.00 -

0.00

717

COK4-BRENT CRUDE FUTR May24

0.00

0.00

0.00

0.00

0.00

.00

20.25

40.50 60.74 80.99 101.24 121.49 141.73

161.98

0.00

0.00

0.00 -




ECK4-E-mini Crude Oil May 24

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 19.03 38.06

57.08 76.11 95.14

T

114.17

T 1

133.19 152.22

/

0.00

/

0.00

0.00

0.00

72

EOK4-E-MINI NATURAL GAS May 24

0.00

0.00

0.00

0.00

.00 0.45

0.00

0.00

0.00

0.00

72

HOK4-NY Harb ULSD Fut May 24

0.00

0.00

0.00

0.00

0.00

.00 0.67

0.00

0.00

0.00

0.00



KR4175V30009-2024-03 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 332.95 665.90 998.85 1,331.8 1,664.75 1,997.70 2,330.65 2,663.60

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGK24-NATURAL GAS FUTR May 24

0.00

0.00

0.00

0.00

.00 0.45 0.89 1.34 1.78 2.23 2.67 3.12 3.56

0.00

0.00

0.00

0.00

72

QSK4-Low Su Gasoil G May 24

0.00

0.00

0.00

0.00

/

0.00

.00 203.06 406.13 609.19 812.25 1,015.31 1,218.38 1,421.44 1,624.50

0.00

0.00

0.00

0.00



XBK4-GASOLINE RBOB FUT May 24

0.00
0.00
0.00
—~ 0.00
o
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.64 1.28 191 2.55 3.19 3.83 4.46 5.10
<“ 0.00
0.00
0.00
0.00 -
74
3. AlL2| e £ HE(XIHE Mo AZ ) (Bt BHR)
CLK4 WTI CRUDE FUTURE May 24 16
COK4 BRENT CRUDE FUTR May24 26
ECK4 E-mini Crude Oil May 24 4
EOK4 E-MINI NATURAL GAS May 24 0.47
HOK4 NY Harb ULSD Fut May 24 12
KR4175V3002024-03 &M E 14
NGK24 NATURAL GAS FUTR May 24 13
QSK4 Low Su Gasoil G May 24 9
XBK4 GASOLINE RBOB FUT May 24 11
4. THEYES| ZHEHO YU (VaR : 99%MEIFF,1027|F) (Thl: 4 2h3l)



