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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.
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Flexible solution design, underpinned by unified numerics

m Excel add-in fv', Application kI) API

Lacima Trader Lacima Analytics
Deal-level valuation and analysis Portfolio-level valuation and analysis, POWER GAS
structuring & simulation optimisation & reporting

» Curve building » MtM, P&L, VaR, GMaR, EaR, PFE
Solution o - RENEWABLES
Derivative pricing » Thermal & renewable assets & PPAs
Swing & storage » LNG deal & portfolio analysis

Transportation » Stress testing & scenario analysis
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Simulation » Margin calculation & estimation
AGRICULTURE

Numerical Shared numerical layer provides a single source Vet
Engine of truth across front and middle office
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LNG module overview

LNG analytics for front office and risk with a single application and consistent numerics

Understand market and credit
risk metrics including VaR, ‘at-
risk’, stress tests and PFE

Analyse portfolio-level value
including hedging, scenarios &

risk-reward profiles

Lacima 5&

Risk Deal
Analysis Capture

Numerics
Engine

Portfolio Deal
A EWATES Analysis

Internal

Input LNG deals and trades
including lift, delivery, shipping,
flex and price

Determine deal value, intrinsic

and extrinsic, Greeks, flex,

distributions & scenarios
part of eex group



A\

Av Portfolio analysis
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Deal 1

Deal 2

Deal 3

Deal 4

Deal 5
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US
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Example portfolio

st neion

Description

1-year strip, 12% Brent + $5.50 with TTF/JKM deliver option, up to 3 cargo cancellations
2-year strip, 15% Brent 301 + $3.00 with up to 6 cargo cancellations

1-year strip, 123% Henry Hub + $2.50 with TTF/JKM deliver option

2-year strip, 12% Brent + $4.00 with up to 4 cargo cancellations

3-year strip, 115% Henry Hub + $3.00
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Portfolio analysis — Total Value

» Link to Dashboard

Lacima ﬁv‘.

®US ®AS| ®ME

Be Confident. Energy Analytics.

Deal 1 0:16bn
0.25bn (14.68%)
Deal 2 0.32bn
1 .ngn Deal 3 0.43bn
Total MtM

Deal 4 0.09bn

Deal 5 0.69bn 2‘;-;‘;;”
Select Deal ( ?

0.0bn 0.2bn 0.4bn 0.6bn 1.01bn (59.93%)
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https://app.powerbi.com/view?r=eyJrIjoiYzRjMzE1MzMtNWM2ZS00ZGQyLTg3NWMtMzBlMmM5MTE1YjhhIiwidCI6IjE0M2ExN2E3LWVhM2UtNDQ5Ni1hZGQzLTZhZWVkZWQ1MTVhYyJ9&pageName=ReportSection98a6a71f52415ce15f05

Portfolio analysis — Intrinsic and Extrinsic Value

» Link to Dashboard

Lacimq ?V Intrinsic and Extrinsic Values by Deal Intrinsic and Extrinsic Values by Region

Intrinsic @ Extrinsic Intrinsic @ Extrinsic

1.0bn

Be Confident. Energy Analytics.

0.24bn

1.16bn o

Total Intrinsic Total Extrinsic

0.11bn
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0.12bn —

Select Deal
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Intrinsic and Extrinsic Values by Month

Intrinsic @ Extrinsic
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Portfolio analysis — Delta
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» Link to Dashboard

Lacima ¥
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@ Portfolio ®Portfolio with Hedges
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A Portfolio analysis — Value Distribution

» Link to Dashboard
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Portfolio
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Contact us

To find out more information please contact:
» Dr Chris Strickland
» Email: chris.strickland@lacimagroup.com

» Visit our website - www.lacimagroup.com
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