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REGRESSION STATISTICS 

Linear 
Raw BETA -0.059 

ALPHA(Intercept) -4.381 

RA2(CorrelationA2) 0.017 

R(Correlation) -0.131 
Std Dev of Error 0.534 

Std Error of ALPHA 0.359 

Std Error of BETA 0.028 
t -Test -2.096 

Significance 0.037 
Last T -Value -2.030 

Last P-Value 0.022 
Number of Points 10.3 

X= SPX 3M 100 VOLEVOL Index 
Australia 61 2 9777 8600 Brazil 5511 3048 4500 Europe 44 20 7330 7500 Germany 49 69 9204 1210 Hong Kong 852 2977 6000 
Japan 81 3 3201 8900 Singapore 65 6212 1000 U.S. 1 212 318 2000 Copyright 2014 Bloomberg Finance L.P. 
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