
REFERENCE DATA (CYES - SPX - VIX) 

[YES (N)' 0.44% -0.37% 0.24% 0.30% 0.24% 0.09% 0.14% 0.21% 0.06% -0.33% -0.31% 0.01% 0.71% 
SPX Close 

SPX %Change 
SPX %Range 

2279 2364 2363 2384 2412 2423 2470 2472 
1.8% 3.7% 0.0% 0.9% 1.2% 0.5% 1.9% 0.1% 
2.5% 4.4% 3.3% 2.9% 2.8% 2.0% 3.2% 3.0% 

2519 
1.9% 
2.9% 

2575 
2.2% 
2.5% 

2648 
2.8% 
3.9% 

2674 
1.0% 
3.4% 

2674 
19.4% 
14.2% 

VIX Close 
VIX %Change 
VIX % Range 

12.0 12.9 12.4 10.8 10.4 11.2 10.3 10.6 
-14.6% 7.8% -4.3% -12.5% -3.8% 7.4% -8.2% 3.2% 
26.9% 24.9% 34.9% 49.0% 62.3% 55.6% 37.7% 75.6% 

9.5 
-10.2% 
44.4% 

10.2 
7.0% 

43.0% 

11.3 
10.8% 
58.4% 

11.0 
-2.1% 
50.4% 

11.0 
-21.4% 
71.1% 

Olt CYES I 4.39% I 0.47% I -0.17% I 0.14% I 0.26% I -0.11% I -0.30% I 0.41% I 0.25% I 0.24% 1 4.04% 1 4.13% 0.64% 
SPX Close 1940 1932 2060 2065 2097 2099 71/4 2171 2168 2126 2199 2239 2239 

SPX %Change -5.1% -0.4% 6.6% 0.3% 1.5% 0.1% 3.6% -0.1% -0A% -1.9% 3.4% 1.8% 9.5% 
SPX %Range 11.1% 7.9% 7.0% 3.8% 3.8% 6.1% 4.9% 2.1% 3.2% 2.5% 6.1% 4.1% 22.9% 

VIX Close 20.2 20.6 14.0 15.7 14.2 15.6 11.9 13.4 13.3 17.1 13.3 14.0 15.3 
VIX % Change 10.9% 1.7% -32.1% 12.5% -9.6% 10.1% -24.1% 13.1% -1.0% 28.4% -21.9% 5.3% -22.9% 
VIX %Range 70.5% 62.0% 34.6% 32.9% 29.4% 98.7% 36.1% 329% 66.0% 43.2% 63.6% 28.4% 116.2% 

rim [YES OW I 0.12% 1 0.24% I 0.27% I 0.30% 0.33% I 0.18% I 0.26% -1.12% 0.67% I -0.35% I 0.38% 0.26% 1.54% 
SPX Close 1995 2105 2068 2086 2107 2063 2104 1972 1920 2079 2080 2044 2044 

SPX %Change -3.1% 5.5% -1.7% 0.9% 1.0% -2.1% 2.0% -6.3% -2.6% 8.3% 0.1% -1.8% -0.7% 
SPX %Range 4.1% 7.0% 3.7% 3.7% 3.2% 3.5% 4.3% 11.7% 7.6% 10.4% 4.7% 5.3% 13.0% 

VIX Close 21.0 13.3 15.3 14.6 13.8 18.2 12.1 28.4 24.5 15.1 16.1 18.2 17.6 
VIX % Change 9.2% -36.4% 14.6% 4.8% -4.9% 31.7% -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% 45.7% 349.9% 56.1% 503% 46.4% 76.6% 220.9% 

• 14 CY(S(N)' I -0.23% I -0.25% 0.43% I 0.18% I 0.12% I 0.08% 1 -0.07% 1 0.02% 1 0.27% 1 -0.59% 1 0.05% 1 -0.66% 0.68% 
SPX Close 1783 1859 1872 1884 1924 1960 1931 2003 1972 2018 2068 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% 
SPX %Range 4.3% 7.3% 2.7% 4.4% 3.4% 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% -O.9% -3.4% -15.0% 1.5% 46.5% -29.3% 36.1% -14.0% -5.0% 44.0% -2.8% 
VIX %Range 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% 

O13 CYIES(Pal 1 4.13% I 0.16% I -0.23% J 0.15% I 0.98% I 0.20% I 4.02% I 4.13% I 0.30% I 0.12% ( 0.11% 1 0.10% -0.61% 
SPX 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% 2.8% 2.4% 29.6% 
SPX %Range 5.9% 3.1% 4.5% 3.9% 6.6% 5.8% 5.9% 4.9% 5.9% 7.7% 3.8% 4.5% 29.7% 

VIX Close 14.3 15.5 12.7 13.5 16.3 16.9 13.5 17.0 16.6 13.8 13.7 13.7 14.8 
VI% %Change -20.8% 8.6% -18.1% 6.5% 20.6% 3.4% -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% 42.6% 31.1% 44.5% 29.2% 54,2% 15.6% 36.9% 60.3% 

Qoto source: Bloomberg L.P. and Harvest Volatility Management LLC 
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