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HWBH4
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NASD100 MICRO EMIN Mar24
NASDAQ 100 E-MINI Dec20
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SAY  2024-02-22
712 2024-02-21

SoLO|=Z30E I MAHHEZ ()

ey &
et K= ] 0 0 0 &2
= INES A2 57,200 0 57,200 & 2

2. W7|AHe & Rx

3.ALE| Y &R ZTHE(X|CH&M0|ASAH) G REL I E))
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 438
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 3,379
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 760

4. TPHAEO| XM H(VaR : 99%AE|F+F,10Y7|F) (THEHDHRI)
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CLK4-WTI CRUDE FUTURE May 24

0.00

0.00

0.00

0.00

0.00

.00

19.16

38.31 57.47 76.62 95.78 114.93 134.09

153.24

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

20.38

40.75 61.13 81.50 101.88 122.25 142.63

163.00

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 19.16 38.31

57.47 76.62 95.78

T

114.93

T 1

134.09 153.24

/

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 0.44

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 0.65

0.00

0.00

0.00

0.00



KR4175V30009-2024-03 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 333.28 666.55 999.83 1,333.1 1,666.38 1,999.65 2,332.93 2,666.20

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 0.44 0.88 1.32 1.76 2.20 2.64 3.08 3.52

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

.00 197.88 395.75 593.63 791.50 989.38 1,187.25 1,385.13 1,583.00

0.00

0.00

0.00

0.00



0.00

XBK4-GASOLINE RBOB FUT May 24

0.00
0.00
—~ 0.00
o
?—r’ 0.00 T T T J T T T 1
ol 0.00 0.63 1.25 1.88 2.50 3.13 3.75 4.38 5.00
<“ 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 8
XBK4 GASOLINE RBOB FUT May 24 11
4. THEYES| ZHEHO YU (VaR : 99%MEIFF,1027|F) (Thl: 4 2h3l)



