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Trend Map - Price Trend Change — Price
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10 Year Historical Probabilities - Price
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10 Year Historical Risk-Return - Price
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10 Year Historical Risk-Return - Percent
2/26/2021 NY HARBOR ULSD-RBOB GAS

PERCENT CLOSE Percent Avg Loss Max Loss Max DD Avg Gain Max Gain
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Days

End Date

PERCENT CLOSE Percent Avg Loss Max LGss Max DD Avg Gain Max Gain
JAN'22 18.38

FEB'22 17.82

MAR'22

APR21 -10.74 90 -2000.30 0.30 -2000.30 278.56 1142.67
MAY'21 -10.68 80 -45 -874.62 -874.62 73.02 192.40
JUN21 -9.46 80 -992@ -1869.63 -1869.63 49.40 138.19
JuL?21 -7.41 80 -3016.0 -5914.71 -7547.06 163.79 788.89
AUG21 -4.83 80 -578.02 -621.05 -937.58 38.37 91.95
SEP21 -1.43 80 -253.76 -474.64 -750.36 26.22 62.35
0CT21 10.79 90 -12.51 -12.51 -186.91 14.37 46.07
NOV'21 14.71 90 -11.30 -11.30 -119.05 13.39 32.17
DEC21 17.44 90 -9.79 -9.79 -113.33 11.48 17.53
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10 Year Historical Risk-Return - US Dollars

2/26/2021 NY HARBOR ULSD-RBOB GAS

US DOLLARS CLOSE $/Point Avg Loss Max Loss Max DD Avg Gain Max Gain Days End Date
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2/26/2021 NY HARBOR ULSD-RBOB GAS

US DOLLARS CLOSE $/Point Avg Loss Max Loss Max DD Avg Gain Max Gain Days End Date
JAN'22 18.38

FEB'22 17.82

MAR'22

APR21 -10.74 420 -28144 144 -28144 2849 9820 -251 18 3/24/2021
MAY'21 -10.68 420 -6 -12012 -12012 1429 3398 -1260 10 3/12/2021
JUN21 -9.46 420 -62% -10601 -10601 1318 3583 -1066 9 3/11/2021
JuL?21 -7.41 420 -8915 -16892 -21554 2202 5078 -2549 20 3/26/2021
AUG21 -4.83 420 -5450 -10403 -18232 1793 4855 -2212 23 3/31/2021
SEP21 -1.43 420 -5664 -10924 -17270 1620 4389 -2158 22 3/30/2021
0CT21 10.79 420 -878 -878 -14570 1667 5246 43 51 5/10/2021
NOV'21 14.71 420 -962 -962 -12155 1649 3419 268 49 5/6/2021
DEC21 17.44 420 -945 -945 -11752 1556 2755 226 49 5/6/2021
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DISCLAIMER

THE INFORMATION SET FORTH HEREIN IS FOR EDUCATIONAL D INFORMATIONAL PURPOSES
ONLY AND DOES NOT CONSTITUTE INVESTMENT ADVICE OR ITATION OF ANY KIND TO BUY
OR SELL ANY CASH OR DERIVATIVE INSTRUMENT IN A HE UNDERLYING MARKETS. NO
WARRANTIES OR REPRESENTATIONS ARE MADE CONC THE ACCURACY, LIKELY RESULTS OR
RELIABILITY OF THE USE OF THE INFORMATION ED HEREIN. THE STATISTICAL AND
GRAPHICAL INFORMATION PRESENTED, IS BASED UANTITATIVE ANALYSIS OF HISTORICAL
DATA AND IS SUBJECT TO CERTAIN INHERENT ONS AND NO REPRESENTATION IS BEING
MADE THAT THE RESULTS ILLUSTRATED QUR IN THE FUTURE. THESE RESULTS DO NOT
REPRESENT ACTUAL TRADING AND ARE N@? USTED FOR COMMISSIONS AND SLIPPAGE. IN
ADDITION, BECAUSE THESE STRATEGIES OT ACTUALLY BEEN EXECUTED, THESE RESULTS
MAY HAVE UNDER OR OVER-COMPE FOR THE IMPACT, IF ANY, OF CERTAIN MARKET
FACTORS, SUCH AS LACK OF LIQUIDI @MULATED OR HYPOTHETICAL TRADING PROGRAMS IN
GENERAL ARE ALSO SUBIJECT TO CT THAT THEY ARE DESIGNED WITH THE BENEFIT OF
HINDSIGHT. NO REPRESENTATIO EING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFITS OR LOSSES % R TO THOSE SHOWN.





