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FEATURE INDEX

What's in this guide.
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Overview
Portfolio Analysis -> Overview

Positions
Portfolio Analysis -> Positions

Cross-Commodity
Portfolio Analysis -> Cross-Commodity

Risk
Portfolio Analysis -> Risk

P&L Overlay
Portfolio Analysis -> P&L Overlay

Hub Map
Hub Map

Contract Reference
Contract Reference

HOW TO USE THIS GUIDE

page 2
p. 3
p. 4
p. 5
p. 6
p. 7
p. 8
p. 9

Each feature gets one page: a representative view of the dashboard, what the view does, what makes it useful,
and the tags that describe it. The illustrations are stylized — they show the actual design tokens and layout

patterns the live dashboard uses, but the numbers and portfolios shown are representative rather than
captures of a specific moment. To drive the real thing, hit the URL on the cover.
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sample_portfolio.csv

Overview S el EditCsv

Net Factor Exposure tors Sector Breakdown

® NG.FUTHH

® CLFUT.BRENT

® CLFUTWTI
NG.FUT.TTF

PWR.DE.PEAK

NG.FUT.NBP
CC.FUTAPI2
CL.IDX.WTI
NG.IDX.TETCO_M3
EM.FUTEUA

@ Natural Gas @ Crude

(AU @ Power @ Refine

HO.FUTNYH ® Col ® Emissions
PWR.PUM.WHUB @ NGLs @ ING
NG.FUT.PROPANE
CLFUTLLS
CC.FUTAPI4

NG.FUTWAHA

PWR.ERCOT.NHUB

KPI strip Sect or donut Net factor exposure Conpar e
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sample_portfolio.csv

Positions or Strip 3 P&L Overlay

Positions Export

202603

2026M12

2026Q3 OUTRIGHT
2026Q3 UTRIGHT

OUTRIGHT

2026M07
2026M12

TTF FUT 2026M03

2026M(

Aut o-typed structures Sor t abl e CSV provenance
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Portfolio Analysis @ HubMap Contract Ref

sample_portfolio.csv Cross-Commodity

Gas « Power heat-rate pairs

NEPOOL Mass Hub — New England PJM Western Hub — Mid-Atlantic NYISO Zone J — NYC

+45,000

Aligned short — both

2,667 MWh 6,000 MWh 2,933 MWh

Multi-leg position decomposition

NG.FUT.TETCO_M3
UT.HH

NG.FUT.TRANSCO_Z6_NONNY
NG.FUT.HH

2026Q3 NG.FUT.ALGONQUIN
NG.FUT.HH

2026M12 20,0 CLFUT.BRENT
CL.FUT.BRENT

CLFUT.WTI
RB.FUT.RBOB

Heat -rate detection Spar k-spread cl assification Leg deconposition 12 hub pairs
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sample_portfolio.csv
Scenario Risk

. Strait of Hormuz disruption STRAIT OF HORMUZ DISRUPTION

12-month forward sho e ss crude, fuel oil, and EU natural g:

EU Storage Build

+$874,250 +8.2%

OPEC+ Cut

R concentrated in
Heat Dom

CLFUTBRENT +$15.00
CLFUTWTI +$12.00
NG.FUTHH +$0.40
NG.FUT.TTF +€12.00
NG.FUT.NBP +€10.00
HO.FUT.NYH +$0.18
RB.FUT.RBOB +$0.12
EM.FUT.EUA -€2.00
PWR.DE.PEAK +€18.00
PWR.PJM.WHUB +$4.00
CC.FUTAPI2 -$2.00
NG.FUT.PROPANE +$0.05

Hydro Drought

9 naned scenari os Factor-1evel shocks Edi t abl e Li near P&anp; L




Kinetic Alpha

Portfolio Analysis (]

sample_portfolio.csv nor Strip o : P&L Overlay

Marks (factor,price per line) Mark-to-Market by Factor

+$1 ,247,830 +12.4%

NG.FUT.HH,3
NG.FUT.TETCO

® NG FUT.TETCO_M3

® NG.FUT.TRANSCO_Z6_NONNY
® NG.FUT.ALGONQUIN

® NGFUT.HH

® CL.FUTBRENT

® CLFUT.WTI

® PWR.ISONE.MASS PEAK

® PWR.PJM.WEST.PEAK

® PWR.NYISO.ZONEJ.PEAK

® PWR.ERCOT.HOUSTON.PEAK

NT1,91.04
NG.FUT.TTF,
NG.FUT.NBP,

FUT.AP
EM.FUT.EUA ® NGFUT.TTF 0 MMBtu

RB.FUT.R ® NG.FUT.NBP MMBtu
HO.FUT.NYH,3. ® CC.FUT.API

® RBFUT.RBOB

® HO.FUT.NYH 126,000 gal

Options: @ delta

Snapshot | oader Delta vs notional Per-factor attribution
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Portfolio Analy Hub Map @

Crude — Refined — Petrochemical
Natural G

Crude Supply Chain @ CRUDE comple:
® WTIMarker

Powerl ® BrentMarker

@ LS

® Ma

.

L]

wes

Urals

Brent-WTI
LLS-WTI

Mars-WTI Gasoline

WCS-WTI Distillate
Jet
Resid
Naphtha
(VE=D)

HSFO

Val ue chain Spar k spreads
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Portfolio Analy

future

basis swap

107 contracts

Contract Reference -

© ALGONQUIN_BASIS ICE Algonqui
® CHICAGO_BASIS

 DOMINION_SOUTH_BASIS

e HSC_BASIS

© MALIN_BASIS

e OPAL_BASIS

e SOCAL_BORDER_BASIS

e TETCO_M2 BASIS

e TETCO_M3_BASIS

® TRANSCO_Z5 BASIS

© TRANSCO_Z6_NONNY_BASIS

® TRANSCO_Z6_NY_BASIS

o WAHA_BASIS

e PEG_TTF_BASIS

o THE_TTF_BASIS ICE THE-TTF

 TTF_NBP_BASIS ICE TTF-NBP

Sector + type facets

Per-1eg detail

® TETCO_M3_BASIS
ICE TET(

ICE p  USDMMBlu TM3

2,500 MMBtu
fixed

410 @ NG.FUT.TETCO_M3

@ 0 NG.FUTHH

3_BASIS LONG, 1,2026Q2,




ABOUT THIS GUIDE

This guide describes a working proof-of-concept research dashboard. It is not investment advice, not a
trading system, and not a settlement-grade risk system. Seed portfolios are illustrative; $-PnL requires
user-provided marks; some ICE product codes are flagged unverified and need confirmation against ICE's
product master before relying on the code mapping; Black-76 option pricing assumes positive forwards and
isn't suitable for calendar-spread options without delta_override; persistence is browser-local only; scenario
shocks are deterministic linear moves, not Monte-Carlo; margin and clearing logic is out of scope.

WHAT THIS DEMONSTRATES

A working browser-based risk-decomposition dashboard for ICE energy futures - 108 atomic risk factors, 107
contracts across crude, gas, power, refined products, NGLs, coal, and emissions - built solo over a long
weekend with Al tooling. The engine is checked cell-for-cell against a Python reference (32/32 (factor, month)
cells match). Six years ago this would have been a team-year of work. The point isn't the dashboard itself; it's
that the gap between "I have a hypothesis about energy risk" and "I have a working tool that demonstrates it"
has collapsed.

CONTACT

Daniel Kaufman - dkaufmanrisk@gmail.com
Live dashboard: kineticalpha.com/projects/energy-futures-decomposition

More research: kineticalpha.com/research



