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Or 0.00 4,553.63 9,107.25 13,660.88 18,214.50 22,768.13 27,321.75 31,875.38 36,429.00
4“ 0.00
-0.01
-0.01
-0.02 -
74
NQM4-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 4,553.63 9,107.25 13,660.88 18,214.50 22,768.13 27,321.75 31,875.38 36,429.00
<‘IJ 0.00
-0.01
-0.01
-0.02 -



3. ALIE| 8 £ FZHSEIHE L E=H) (Bt 2HE

~

HWBM4  NASD100 MICRO EMIN JUN24 193
NQM4 NASDAQ 100 E-MINI Dec20 193
4. TP &F 0| A=A (VaR : 9% UE|+F,10L7|E) (THel: 4 2hE)
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SoLO|=Z30E I MAHHEZ ()

7{eich &
et A= — 0 0&el
A NES A2l 150,060 0 150,060 | & 2|

2. WI|MHEe &
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=

3. MLIE|E £ A ZHF (L0 H=H)
SWKEDIO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO00C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0C KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN
SWKEDIOO0OC KEDI US TREASURY 20Y+ 2% OTM BUYWRITE IN

4. TP AEC| XM H S H(VaR : 99%LEITFE10Y7|F)




U7|AHe| &

A

SAY  2024-05-13
712 2024-05-10

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

0.00

r=

r=

B T

[

191

o

=ES

4

CLN4-WTI CRUDE FUTURE JUN24

0.00

0.00

0.00

0.00

0.00

.00

19.70

39.40 59.10 78.80 98.50 118.20 137.90

157.60

0.00

0.00

0.00 -

0.00

717

COUA4-BRENT CRUDE FUTR Sep24

0.00

0.00

0.00

0.00

0.00

.00

20.69

41.38 62.06 82.75 103.44 124.13 144.81

165.50

0.00

0.00

0.00 -




ECN4-E-mini Crude Oil JUI24

0.00

0.00

0.00

0.00

/

0.00

0.00

T T

00 19.70 39.40

59.10 78.80 98.50

T

118.20

T 1

137.90 157.60

/

0.00

/

0.00

0.00

0.00

72

EON4-E-MINI NATURAL GAS JUI24

0.00

0.00

0.00

0.00

.00 0.64 1.27

0.00

0.00

0.00

0.00

72

HON4-NY Harb ULSD Fut Jul24

0.00

0.00

0.00

0.00

0.00

.00 0.62 1.25

0.00

0.00

0.00

0.00



KR4175V50007-2024-05 H2{ME

0.00

0.00

0.00

0.00

0.00

o~

.00 341.75 683.50 1,025.25 1,367.0 1,708.75 2,050.50 2,392.25 2,734.00

0.00

.

0.00

0.00

0.00

T~

0.00

72

NGN24-NATURAL GAS FUTR JUI24

0.00

0.00

0.00

0.00

.00 0.64 1.27 191 2.54 3.18 3.81 4.45 5.08

0.00

0.00

0.00

0.00

72

QSN4-Low Su Gasoil G JUL24

0.00

0.00

0.00

0.00

/

0.00

.00 191.31 382.63 573.94 765.25 956.56 1,147.88 1,339.19 1,530.50

0.00

0.00

0.00

0.00



XBN4-GASOLINE RBOB FUT JUI24

0.00

0.00
0.00
— 0.00
3|
Er’ 0.00 T T T J T T T 1
Or 0.00 0.63 1.26 1.89 2.52 3.15 3.78 4.41 5.04
4“ 0.00
0.00
0.00
0.00 -
74
3.ALUE| Y &R ZTHE(X|CH&M0|ASAH) (THEHTER)
CLN4 WTI CRUDE FUTURE JUN24 9
COuU4 BRENT CRUDE FUTR Sep24 27
ECN4 E-mini Crude Qil JUI24 9
EON4 E-MINI NATURAL GAS JUI24 1
HON4 NY Harb ULSD Fut Jul24 11
KR4175V500 2024-05 HE{ME 15
NGN24 NATURAL GAS FUTR JUI24 14
QSN4 Low Su Gasoil G JUL24 8
XBN4 GASOLINE RBOB FUT JUI24 11
4. TIPS EC| &AL H(VaR : 99%LEITE,10€7|F) (GE R L))



