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COLLATERAL VALUE (BLN EUR)
MANAGING RISK AND HIGH MARGINS

(JUNE 2021 – MAY 2022) CONTRACT PRICE ON TGE (EUR)

Cash

EUA

Bank guarantees

Submission to execution

Netting within groups

Gas – Next Year Contract

Power – Next Year Contract

Maximum level of daily price change on Power Next Year contract – 14,42%

Maximum level of daily price change on GAS Next Year contract – 28,75%

Maximum level of collateral – 27 383 909 848 EUR

Maximum level of daily collateral increase – 5 091 946 477 EUR
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