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SWICEUACN ICE EUA CARBON FUTURES CUSTOM ROLL INDEX 9
4. TPAYEC| X|Cf&HodZM(VaR : 99%MEITFE10Y7|F) (THl- 2 3R
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0] 2LEACSH002IHA B (AT} E)

Mt F75H (M= 0 0 0
AT FtEH  |ME 0 0 O|ZHLH
A {7tsd  |M=E 1,911 0 1,911
A F7t5dH  |[ME 2,615 0 2,615| 2L
TE7|A|He| &=
HWBH4-NASD100 MICRO EMIN Mar24
0.02
0.01
0.01
— 0.00
&l
=|
f_r_ 0.00 T T T ? T T T )
Or 0.00 4,492.75 8,985.50 13,478.25 17,971.00 22,463.75 26,956.50 31,449.25 35,942.00
4“ 0.00
-0.01
-0.01
-0.02 -
74
NQH4-NASDAQ 100 E-MINI Dec20
0.02
0.01
0.01
— 0.00
2
i[ 0.00 T T T J T T T 1
EI' 0.00 4,492.75 8,985.50 13,478.25 17,971.00 22,463.75 26,956.50 31,449.25 35,942.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -
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HWBH4
NQH4

NASD100 MICRO EMIN Mar24
NASDAQ 100 E-MINI Dec20

o A=l (VaR : 99% A E|FF, 102 7| F)

ECLIE
209
153
CHl ey Bl
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SoLO|=Z30E I MAHHEZ ()

{2 cy A Of==(1) OHE@R) =ZX[M(1-2)
M Xl A2 3,959 0 3,959| %9
A NES A2l 77,684 0 77,684 |5 Q|

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 441
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 1,140
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 4,260
SWKEDI000C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN 317

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F) (THl- 2 TR
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of| L XA SR A B (K H-THYH)
A a3

0.00

r=

r=

B T

[

183

o

=ES

4

CLK4-WTI CRUDE FUTURE May 24

0.00

0.00

0.00

0.00

0.00

.00

19.38

38.77 58.15 77.53 96.91 116.30 135.68

155.06

0.00

0.00

0.00 -

0.00

717

CON4-BRENT CRUDE FUTR Jul24

0.00

0.00

0.00

0.00

0.00

.00

20.30

40.60 60.90 81.20 101.50 121.80 142.10

162.40

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

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

ECK4-E-mini Crude Oil May 24

/

00 19.38 38.77 58%53 96.91 116.30 135.68 155.06
7t
HOK4-NY Harb ULSD Fut May 24
.00

72

KR4175V30009-2024-03 H&{ME

o~

.00

327.40 654.80 982.20 1,309.6! 1,637.00 1,964.40 2,291.80 2,619.20




NGK24-NATURAL GAS FUTR May 24

0.00

0.00

0.00

0.00

0.00

0.00

.00 0.47

0.00

0.00

0.00

0.00

72

QSK4-Low Su Gasoil G May 24

0.00

0.00

0.00

0.00

/

.00 198.25

T T

396.50

594.75 793.00 991.25

T

1,189.50

T 1

1,387.75 1,586.00

0.00

/

0.00

/

0.00

0.00

72

XBK4-GASOLINE RBOB FUT May 24

0.00

0.00

0.00

0.00

0.00

.00 0.64

0.00

0.00

0.00

0.00
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CLK4 WTI CRUDE FUTURE May 24
CON4 BRENT CRUDE FUTR Jul24
ECK4 E-mini Crude Oil May 24
HOK4 NY Harb ULSD Fut May 24

KR4175V300 2024-03 Z2{ M2

NGK24 NATURAL GAS FUTR May 24
QSK4 Low Su Gasoil G May 24
XBK4 GASOLINE RBOB FUT May 24
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