REFERENCE DATA (CYES — SPX - VIX)

w" 0.27% 0.46% 0.14% 0.33%
5P Close 1312 1366 1408 1398 1310 1362 1379 1407 1441 1412 1416 1426 1426
SPX % Change 4.4% 4.1% 3.1% 0.7% 6.3% 4.0% 1.3% 2.0% 2.4% -2.0% 0.3% 0.7% 13.4%
SPX % Range 5.9% 5.0% 5.8% 4.6% B.8% 7.4% 4.9% 5.2% 5.5% 4.7% B.4% 3.5% 17.1%
VIX Close 19.4 18.4 15.5 17.2 241 17.1 18.9 17.5 15.7 15.6 15.9 18.0 18.0
VIX % Change 169%  52% 15.9%  10.6% 403%  -29.0%  10.8% 2.7% 10.0% 19.2%  14.7%  135% | 23.0%
VIX 3% Range 24.9% 28.6% 41.1% 39.0% 54,53 45.6% 32.5% 31.3% 31.2% 38.0% 24.9% 46.1% 61.6%
CYES (N} | o30% | ooe% | ose% | o022% | o0as% | oaaw | ocg0% | 1.26% | oms% | a.96% | caex | osen 0.59%
SPX Close 1286 1327 1326 1364 1345 1321 1292 1219 1131 1253 1247 1258 1258
SPX % Change 2.3% 3.2% 0.1% 2.8% 1.4% 1.8% 2.1% 5.7% 7.2% 10.8% 0.5% 0.9% 0.0%
5PY % Range 36% 4.39 B34 539 4.3% 6.59 5,65 15 .99 9.4% 19.3% 9.55 5 49 23,58
VIX Close 19.5 18.4 17.7 14.8 15.5 16.5 253 116 43.0 20,0 27.8 23.4 236
VIX % Change 10,08 £.0% 3.3% 16.9% 4.7% 6.9% 52.8% 25.7% 350%  -30.3% 2.2% A5.8% | 31.8%
VIX % Range 26.5%  41.0% P7.4% 27.1% 33.6% 56.8% 65.5%  101.1%  42.5% 52.2% 33.6% 38.0% | 190.0%
CYES (M)* | -0.29% | o8a% | 0a2% | 0a8% | 0.67% | 036% | 17 005% | 008% | 0.18% 0.36% | 0.36% 1.95%
SPX Close 1074 1104 1169 1187 1089 1031 1102 1049 1141 1183 1181 1258 1258
SPX % Change 27% 2.9% 5 9% 15% a7% 5.4% 5.9% 4.7% 2.8% 2.7% 0.2% B.5% 12.8%
SPX % Range 7.1% 6.3% 6.8% 4.2% 13.8% 9.4% 10.7% B.1% 10.2% 5.6% 4.6% B.4% 22.6%
VIX Close 24.6 19.5 176 221 121 245 215 26.1 237 212 235 17.8 238
VIX % Change 13.6%  -20.8% 9.8% 25.4% 45.4% 7.7% a32.0% 10.9% 9.0% 10.5%  11.0% 24.6% | -18.1%
VIX % Range S1.4%  40.2% 19.3% 45.3%  129.7%  45.2% 45.5% 30.6% 16.4%  27.2% 28.7% 25.6% | 152.1%
BEE ooy’ [ 13w | ossx | 067% | 029% | o76% | 0.64% | -1.90% | 059% | 0.30% | 0.39% | 054% | 067% | 362%
5PX Close 826 735 793 B73 919 919 987 1021 1057 1036 1096 1115 1115
5PX % Change £.6% -11.0% B.5% 9.4% 5.3% 0.0% 7.4% 3.4% 3.6% -2.0% 5. 7% 1.8% 23.5%
SPX % Range 15.4% 17.0% 22.6% 12.2% 7.3% 7.3% 13.99% 6.2% 8.6% 7.7% 2.1% 4.1% 51.3%
VIX Close 44.8 46.4 44.1 36.5 28.9 26.4 25.9 26.0 25.6 0.7 24.5 71.7 .8
VIX % Change 12.1% 3.4% 4.8% 17.3%  -20.8%  8.9% -1.6% 0.3% 1.5% 19.8%  -201%  -11.5% | -45.8%
VIX % Range 51.2% 27.7% 31.2% 27.0% 28.2%  26.8% 38.1% 18.2% 28.4% 44.9% 38.4% 21.5% 95,33
cresing | | oa2% | os2x | 0o0s5% | oco6% | ocan | -097%
SPX Close 1379 1331 1323 1386 1400 1280 1267 1283 1166 369 296 903 903
SPX % Change £.1% 3.5% 0.6% 4.8% 1.1% 8.6% 1.0% 1.2% 891%  -16.9% 7.5% 0.8% 38.5%
5PY % Range 13.79% 5.89; 7.7% 6.1% 4.8% 9.4 7.2% 5.2 15,39 28.1% 27.5% 11.5% 49.8%
VIX Close 26.2 26.5 25.6 0.8 17.8 24.0 229 20.7 39.4 59.9 55.3 40.0 116
VIX % Change 16.4% 1.3% 3.5% 18.8% -14.2%  34.3% 4.2% 10.0%  90.8% 52.0% 2.7% 276% | 77.8%
VIX % Range 58, 7% 30.8% 50.2% 25.0% 24.7% 37.79% 42.1% 22.8%  135.3%  127.3%  6L2%

Dota source: Bloomberg LP. and Harvest Volatilty Management, LLC

Fosbnobe: 1. CFES |0 afi iiflusia on St anal | e of fiesd
I WK Chone Prad = v rige of =asisiy VL e
B b il Stew i ireditited, S Forrrance dila o srieabed chad ted acd “ret” of Sanageset oo, sedor rancn Al et ond ind eape faEs
& e e i ok 3k bedid e i lo it The geaecal Boed in the miad eeti 17 1he periods Mdcabed asd B S isended B mply thil B po o ko s @ mler B 150 |id em in bt sempinill s as e ol rik

CONFIDENTIAL - PURSUANT TO FED. R. CRIM. P. &(e)
CONFIDENTIAL

DB-SDNY-0052887
SDNY_GM_00199071

EFTA01363044



