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Disclaimer

Important disclaimer: The following materials are confidential, protected by intellectual
property laws, and have been prepared by Lacima Group Pty Limited ABN 54 097 353
994 (“we”, “us” or “our”) solely for the purpose of allowing you to evaluate our
capabilities and our software products. You must not use or rely on these materials for
any other purpose, nor provide them to any other person. We do not warrant that these
materials will be complete or accurate. If you wish to receive our services or use our
software products, you must enter into a separate services or licence agreement with us.

© Lacima Group Pty Limited 2023
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Speaker — Dr Chris Strickland
Co—Founder of Lacima
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Lacima provides multi-award-winning

trading, valuation, optimisation and risk management software
for global energy and commodities players

“Empowering confident decision making for energy and commodity
market participants through superior innovative analytics”
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Company overview

» LACIMA - Founded in 2001, by Dr Chris Strickland and Dr
Les Clewlow, both regarded as experts and thought-leaders
in energy and commodity market modelling

» AWARD WINNING ANALYTICS SOFTWARE - Lacima
provides multi-commodity, multi-currency and multi-
geography trading, valuation, optimisation and risk
management software

» INTEGRATED ANALYTICS ENGINES - Fully integrated
analytics engines with industry acclaimed models and
methodologies powers multiple user interfaces, fulfilling the
needs of different user groups (including FO and MO)

» TEAM — Deeply experienced, highly regarded quantitative
team of analysts and developers

» GLOBAL CLIENT BASE - long term relationships with
clients with interests in power, gas, LNG, crude, agriculture,
metals across UK, Europe, Middle East, Africa, North and
South America, Asia and ANZ

» SHAREHOLDERS - Since early 2022, Lacima has been
owned by EEX Group
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Lacima’s valuation and risk management solutions
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Lacima Trader Lacima Analytics

« Deal valuation, analysis, Margin calculation & estimation

structuring, and simulation Enterprise valuation, optimisation,

* Curve Building market & credit risk, and reporting

* Derivative Pricing ¢ MtM, VaR, GMaR, EaR, PFE
* Swing & Storage

« Transportation LNG deal & portfolio analysis

* Simulation Stress testing and scenario analysis

* Excel Add-in . . .
Various reporting options

Consistency of models, methodologies and valuations across Lacima’s solutions

A single source of truth: valuation, position management and risk management for
multi-commodity / multi-geography portfolios
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Lacima’s valuation and risk management solutions

y

» Asset and derivative valuation
» Gas trading (gas storage, swing, and transportation)

» Power trading (valuing & hedging PPA's & tolling agreements: hedging thermal assets)

» LNG (structured LNG contracts with embedded flex terms (UQT / DQT / destination / pricing
index))

» Market & credit risk metrics
» Market risk — (VaR for traded portfolios, GMaR & EaR for physical assets)
» Credit risk metrics ( Current & potential future exposure)
» Calculate initial margins and estimate potential exposures
» Calculation of Initial Margin
» Estimation of margin for changing positions
» Analyze cross margining benefits of trading on EEX
» What-if price movements and their effect on initial margin
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Thank you for your attendance!

Contact Detalls

» Lacima:
» Dr Chris Strickland  chris@lacimagroup.com

» EEX:
» Miyoshi Nishimura  mnishimura@eexasia.com

» Website:
» www.lacimagroup.com
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