
 

 

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 

 

 

 

 

 

 

 

 

 
 

 

 

 

 

 

 
 

 

 



 

 
 

 

 
 

 
 

 

 

 

Expiry 
Position 
(rolled 
from) 

New 
Position 
(rolled 

to) 

Roll Date 
Adjusted 
Pricing 
Ratio 

Initial   1:1:1 

Jul-21 Oct-21 8/06/2021 0:2:1 

Oct-21 Mar-22 8/09/2020 0:0:3 
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6 INTERPRETATION AND RELATED 
DOCUMENTS 

 

 

 

 

 

 



 



 

 

 

 

 

 

 

 

 

 


