REFERENCE DATA (CYES — SPX - VIX)

0.14%

CYES (M) 0.24% 0.30% 0.24% 0.09% 0.21% -0.33% 0.31%
S5PX Close 2279 2364 2363 2384 2412 2423 2470 2472 2519 2575 1648 2674 2674
SPX % Change 1.8% i.7% 0.0% 0.9% 1.2% 0.5% 1.9% 0.1% 1.9% Z.2% £.8% 1.0% 19.4%
5PX %Ranﬁ\e 2.5% 4.4% 3.3% 2.9% 2.8% 2.0% 3.2% 3.0% 2.9% 2.5% 3.9% 3.4% 14.2%
ViIX Close 12.0 12.9 12.4 10.8 10.4 11.2 10.3 10.6 9.5 10.2 11.3 11.0 11.0
VIX % Change -14.6% T.8% -A4.3% -12.5% -3.8% T A% -B.2% 3.2% -10.2% T.0% 10.8% -2.1% -21.4%
VIX % Range 26.9% 24.9% 34.9% 49.0% B2.3% 55.6% 37.7% 75.6% 44.4% 43.0% 58.4% 50.4% 71.1%
m l:'rEsirg‘ I =0.39% 0.47% 0,17% 0.14% 0.26% A0.11% 0,30% 0.41% 0.25% 0.24% ] 0,04% 0,13% 0.64%
SPX Close 1940 1932 2060 2065 2097 2099 2174 2171 2168 2126 2199 2239 2239
SPX % Change 5.1% 0.4% B.6% 0.3% L.5% 0.1% 3.6% 40.1% 0.1% -1.9% 3.4% 1.8% 9.5%
SPX %t Range 11.1% 7.9% 7.0% IE% 3.8% 6.1% 4. 9% 2.1% 3.2% 2.5% 6.1% d. 1% 22.9%
VIX Close 20.2 20.6 14.0 15.7 14.2 15.6 119 13.4 13.3 171 13.3 14.0 15.3
VIX % Change 10.9% 1.7% -32.1% 12.5% 9,65 10.1% -24.1% 13.1% -1.058 18.4% -21.9% 5.3% -22.9%
VIX % Range 70.5% B2.0% 34.6% 32.9% 29.4% 98. 7% 36.1% 32.9% B6.0% 43.2% G3.6% 28.4% 116.2%
CYES (M) I 0.12% 0.24% 0.27% 0.30% 0.33% 0.18% 0.26% -1.13% 0.67% 40.35% | 0.38% 0.26% 1.54%
SPX Close 1995 2105 2068 2086 2107 2063 2104 1972 1820 2079 2080 2044 2044
5PX % Change -3.1% 5.5% -1.7% 0.9% 1.06& -2.1% 2.0% -6, 3% -2.6% B.3% 0.1% -1.8% 0.7%
Sp‘x‘ﬁﬁanp 4.1% 7.0% 3. 7% 3.7% 3.2% 3.5% 4, 3% 11.7% T.6% 10.4% 4. 7% 5.3% 13.0%
VIX Close 21.40 13.3 15.3 14.6 13.8 18.2 121 8.4 24.5 151 16.1 18.2 176
VIX % Change 9.2% 36.4% 14.6% 4. 8% 4.9% 11.7% -33.5% 134 6% -13.8% -38.5% 7.0% 12.9% =5.2%
VIX % Range 41.2% 47 4% 34.9% 29.7% 31.2% 56. 9% A45.7% 349.9% 56.1% 50.7% Ab6.4% 76.6% 220.9%
B cresin' | 023% | 02s% | oa3% | oaex | oa2% | oosx | o007 | ooz% | o27% | osex | oosx | oeew | o068
SPX Close 1783 1859 1872 1884 1924 1960 1931 2003 1972 20148 2063 2059 2068
SPX % Change -3.6% 4.3% 0.7% 0.6% 2.1% 1.9% -1.5% 3.8% -1.6% 2.3% 2.5% 0.4% 11.9%
5PX % Range 4.3% 7.3% 2.7% 4.4% 3. A% 2.7% 3.1% 5.2% 2.8% 10.0% 3.7% 5.9% 19.2%
VIX Close 18.4 14.0 13.9 13.4 11.4 11.6 17.0 12.0 16.3 14.0 13.3 19.2 14.5
VIX % Change 34.2% -24.0% -0.9% -3.4% -15.0% 1.5% 46.5% -29.3% 36.1% -14. 0% -5.0% A4 .0% -2.8%
VIX 3 Ra nge 52.3% 43.7% 34.0% 37.8% 23.6% 22.4% 59.0% 37.3% 46.4% 106.3% 28.7% 102.6% 151.5%
m E‘I’E}U‘ﬂ‘ I -0.13% 0.16% 0.23% 0.15% -0.98% 0.20% 0.02% 0.13% 0.30% 0.12% I 0.11% 0.10% 0.61%
S5PX Close 1498 1515 1569 1598 1631 1606 1686 1633 1682 1757 1806 1848 1848
SPX % Change 5.0 1.1% 3.6% 1.8% 2.1% -1.5% 4.9% -3.1% 3.0% 4.5% 1.8% 2.4% 29.6%
5PX %t Range 5.9% 3.1% i 5% 3.9% B.6% 5.8% 5.9% 4.9% 5.9% T.7% 3.8% d. 5% 29.7%
VIX Close 14.3 15.5 12.7 13.5 16.3 16.9 135 17.0 16.6 13.3 13.7 13.7 14.8
VIX % Change -20.8% B.6% -18.1% B.5% 20.6% 34% -20.2% 26.5% -2.4% -17.2% 0.4% 0.1% -23.9%
VIX ¥ Range 20.2% 50.4% 37.2% 48.9% 30.3% 4.2.6% 31.1% 44.5% 29.2% 54.2% 15.6%
Data source: Bloomberg L.P. and Harvest Velotility Management, LLC
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