[image: image1.emf]Back Testing: Curve Shift versus VAR (from 1/29/99 to 6/7/00), 

NG-PRICE positions as of 6/6/00
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[image: image2.emf]Back Testing: Curve Shift versus VAR (from 1/29/99 to 6/7/00), 

STORAGE-PRC positions as of 5/25/00
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