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7| =X A dERY 7| =X R HUS=ES EC R
1 Option & WX+ 15 1930.45
1 Step Down sielE=d 11 215.61
1 Step Down SH K| = 64.6
1 Option 93 TUE=Y 5 346.58
1 Step Down T K|+ 1 1.95
2 Step Down S QX+~ 16 119.95
2 Step Down Hels=d 11 194.24
2 Step Down sielzerd 9 223.55
2 Step Down U= 3 52.77
2 7|EtRd TU=zgd 1 17.78
2 Step Down TS 1 8.73
3 Step Down Sl X| = 212 8269.86
3 Step Down sielzerd 4 36.82
3 7|EtRd Sl X| = 1 49.1
<H4> MFEd 1-Stock HE: Volatility
(T3 %)
EEL HESH Time Buckets
7| XXpaHY 22 | S
& Chal EWMA | 60% | 90¥ 1202 | 180% | 240¥
KOSPI200 Index 16 | 19324 | 1757 |1941 | 1796 | 1649 | 1545 | 16.34
Standard & Poor's 500 index 7 64.6 14.59 13.7 | 12.58 12.06 1296 | 14.05
TESLA INC 6 10522 | 5438 |5332| 51.76 | 5097 | 503 | 5885
SR=RPN; 3 14039 | 2127 | 217 | 2158 | 20.53 | 2042 | 21.95
NVIDIA Corporation 3 10.29 46.43 | 3475 | 39.15 | 3941 45.16 | 49.36
Netflix Inc(UW) 2 100.1 424 | 4169 | 412 | 3795 | 3825 | 39.07
HACH KL 2 206.19 | 2142 | 1917 | 1931 | 1942 | 20.84 | 22.01
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<H5> MEA# 2-STOCK 2 Volatility & Correlation

(EHRI %)

Volatility(EWMA)

Correlation Time Buckets

7| EXHAME1 7| EXpMEH2 o | ZIER | IERE
SET EWMA 120 180
1 A2
EURO STOXX50 Price Standard & Poor's
) 12 14.65 | 14.59 0.48 0.5 0.54
Index 500 index
Standard & Poor's
TESLA INC ] 5 54.38 | 14.59 0.64 0.57 0.6
500 index
SR=EaPN KOSPI200 Index 3 2127 | 1757 | 076 0.73 0.75
TESLA INC NVIDIA Corporation 3 54.38 | 46.43 0.42 0.41 0.35
Standard & Poor's 500 )
) NVIDIA Corporation 3 14.59 | 46.43 0.7 0.6 0.55
index
) ADVANCED MICRO
NVIDIA Corporation 3 4643 | 46.69 0.7 0.62 0.65
DEVICES
) ADVANCED MICRO
Netflix Inc(UW) 2 424 | 46.69 0.38 0.37 0.34
DEVICES
ADVANCED MICRO
TESLA INC 2 54.38 | 46.69 0.38 0.36 0.31
DEVICES
Standard & Poor's 500
) Nikkei225 Index 2 1459 | 17.59 0.23 0.24 0.16
index
Standard & Poor's 500
) Amazon.com Inc. 1 1459 | 35.2 0.62 0.61 0.57
index
EURO STOXX50 Price
Nikkei225 Index 1 1465 | 17.59 0.38 0.34 0.27
Index
LGstst NAVER 1 4328 | 3656 | 0.28 0.19 0.21
POSCO KOSPI200 Index 1 58.27 | 17.57 0.6 0.59 0.54
Standard & Poor's 500
) KOSPI200 Index 1 1459 | 1757 0.32 0.3 0.18
index
TESLA INC Meta Platforms Inc 1 54.38 | 38.38 0.38 0.45 0.46
AE I}
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[EIAR] T2 7|=XHt 2EHI E[FH 29

=EHI EIAH a9
1 CL1 Comdty Generic 1st 'CL' futures - Crude oil futures(NYME)
2 SX5E Index Dow Jones EURO STOXX50 Price Index
3 CO1 Comdty Generic 1st 'CO' futures - LtO|Z2tQl &8 EHHE =3FR(ICE)
4 HSCEI Index Hang Seng China Enterprises Index
5 SPX Index Standard & Poor's 500 index
6 NIKKEI225 Index NIKKEI Stock Average
7 | GOLDLNPM Comdty London Gold Market Fixing Ltd PM Fix Price
8 SHSZ300 Index &5t0] M7 CSI300%|=
9 FXI Equity iShares China Large-Cap ETF
10 SLVRLN Index London Silver Market Fixing Ltd Silver Fix Price
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