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W KAU Market
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W KAU Market
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B KOC Market
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B KCU Market
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W KAU Market
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B K-ETS Market Spread
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'18'd & KAU Swap Transaction P/L
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KAU17EH & KAU18H =
'18.01 21,902 1,212,236 26,550,092,000 '18.01 20,000 20,000 400,000,000
'18.02 21,983 1,317,293 28,958,376,700 '18.02 22,000 26,000 572,000,000
A 21,944 2,529,529 55,508,468,700 A 21,130 46,000 972,000,000

KAU Swap Transaction Profit / Loss

S&B Price B&S Price S&B P/L B&S P/L S&B Return B&S Return

'18.01 +1,902 -1,902 +38,035,036 -38,035,036 +4.54% -4.54%
'18.02 -17 +17 -435,592 +435,592 -0.04% +0.04%
A +1,885 -1,885 +37,599,444 -37,599,444 +1.95% -1.95%
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