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A1519NIARLINT 21 Aundsanuamnaouie 19 volatility of stock ¥3958021321 30 Ju

ludany Daysof | Typeof Hup§1a09
HARIANT volatility | volatility | uuufi1 | wovfiz | wwuii3 | uwwdi4
SHIN-W1 30 stock 11.094 52.113 18.643 62.450
1LH-W2 30 stock -25.252 13.647 8.104 64.360
BAY-WI1 30 stock 6.921 6.921 53.435 53.435
CPF-W2 30 stock 7.686 65.360 15.397 77.200
DELTA-W 30 stock 16.729 43.282 17.134 43,780
PICNI-W1 " 30 stock -21.239 -18.292 -18.747 -15.707
NSM-W1 30 stock -9.015 -8.615 22.911 22.911
TT&T-W1 30 stock 135.145 135.145 158.104 158.104
CK-W1 30 stock -10.351 -9.474 7.433 8.483
VNG-W1 30 stock -5.892 20.248 17.757 50.466
33U over value 5 7 9 9
under value 5 3 1 i

AN : INATATUI
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P 1 a A A 2/ . ' ar
AMTMARUINT 22 AnndeANuARIARTDNIL B 1% volatility of stock ¥358831901 60 U

ludnw Daysof | Typeof HUUIDDI
HEAAIANT volatility | volatility w1 | owwud2 | wis | owwod 4
SHIN-W1 60 stock 6.999 43,348 14.270 53.089
LH-W2 60 stock -25.176 13.807 8.213 64.592
BAY-WI] 60 stock 3.700 3.700 48.813 48.813
CPF-W2 60 stock 0.964 \ 49 926 8.194 60.661
DELTA-W 60 stock 16.729 43,283 17.134 43.780
PICNI-W1 60 stock -22.488 -19.655 -20.035 -17.113
NSM-W1 60 stock -23.945 -23.945 3.425 | 3,425
TT&T-W1 7 60 stock | 63.836 63.836 79.832 79.832
CK-W1i 60 stock -10.514 9.651 7.238 8.271
VYNG-W1 60 stock -6.059 19.911 17.548 50.044
33U over value 5 7 9 9
under value 5 3 | 1 1

A7 : PNIIMUIN
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A1519NIANNINT 23 Aundsanuaatamaouiie 14 volatility of stock F3952021101 90 T

ludngy Daysof | Typeof HUVIADY
HANIANG volatility | volatility wuft 1 | w2 | wis | nwufie
SHIN-W1 - 90 stock 5.902 41.197 13.098 50.792
LH-W2 90 stock -25.220 13.577 8.150 64.260
BAY-WI1 90 stock 2.021 2,021 46.402 46.402
CPF-W2 90 stock -4.469 39.306 2.371 49.281
DELTA-W 90 stock 16.729 43.283 17.134 43.780
PICNI-W1 90 stock -23.386 -20.628 -20.962 -18.117
NSM-W1 90 stock -29.191 -29.191 | -3.710 | -3.710
TT&T-W1 50 stock 43.688 43.688 57.717 57.717
CK-W1 90 stock -11.529 -10.692 6.020 7.024
VNG-W1 90 stock -6.142 19.724 17.445 49.810
3733 over value 4 7 8 8
under value 6 3 2 2
i : nnsian
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MS19MARYINT 24 AuRdoaunanaouiield volatlity of stock $293883131 120 YU

Tudngy Daysof | Typeof I EGRE
weAIans volatitity | volatility wpuit 1 | wuuiiz | weds | swuia
SHIN-W1 120 stock 4.849 39.216 11.973 48.677
LH-W2 120 stock -25.269 13.366 8.079 63.954
BAY-W1 120 stock 0.725 0.725 44.543 44.543
CPF-W2 120 stock -9.098 30.242 2.589 39.568
DELTA-W 120 stock 16.729 43.283 17.134 43.780
PICNI-W1 120 stock 24159 | 21463 | -21.760 | -18.978
NSM-W1 120 stock -32.498 -32.498 -8.207 -8.207
TT&T-W1 120 stock 27.813 27.813 40.292 40.292
CK-W1 120 stock -12201 | -11.378 5215 6.201
VNG-W1 120 stock -6.143 19.696 17.443 49.776
37U over value 4 _7 7 8
under value 6 3 3 2

N INNITAIIT
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FINMANUINT 25 AuRdenuaamnAetiilo 19 volatility of stock 12932021341 150 Ju

Tudagy Daysof | Typeof RGN
waasdand volatility | volatility | i 1 Wiz | wuufis | wwudi4
SHIN-W1 150 stock 3.629 36.940 10.671 46,245
LH-W2 150 stock -25.289 13.264 8.049 63.806
BAY-WI1 150 stock -0.538 -0.538 42.731 42.731
CPF-W2 150 stock -11.986 24944 -5.684 33.891
DELTA-W 150 stock 16.729 43,283 17.134 43,780
PICNI-W1 150 stock -24.645 -21.991 -22.261 -19.523
NSM-W1 150 stock -37.375 -37.375 -14.839 -14.839
TT&T-W1 150 stock 25.940 25.940 38.237 38.237
CK-W1 150 stock -13.644 -12.851 3.487 4,436
VNG-W1 150 . stock -6.094 19.774 17.505 49 873
73U over value 3 6 7 8
under value 7 4 3 2

AT IINMTAIUIY




95

MINNIANUINT 26 AURToANARIAINADWILD 1Y volatility of stock TI952024181 180 U

chj’f?'lﬁlﬂlu Days of Type of HUBINDY .
UEAITNT volatility | volatility | uuufi 1 wf 2 | woufiz | suuiia
SHIN-W1 180 stock 3.509 36.722 10.542 46.013
LH-W?2 180 stock -25.294 13.222 8.042 63.745
BAY-W1 180 stock -1.183 -1.183 41.805 41.805
CPF-W2 180 stock -14.419 20.457 -8.291 29.083
DELTA-W 180 stock 16.729 43.283 17.134 43.781
PICNI-W1 180 stock -24.906 -22.276 -22.530 -19.817
NSM-W1 180 stock -42.554 -42.554 -21.882 -21.882
TT&T-W1 180 stock 24.251 24,251 36.382 36.382
CK-W1 180 stock -14.825 -14.057 2.070 2.991
VNG-W1 180 stock -6.037 19.871 17.575 49.995
R EY over value 3 6 7 8
under value 7 4 3 2

A

PNMITAIIY




%6

MINAANUINT 27 Aundeanuamamniowilo1d volatility of stock ¥3938217081 210 Ju

ludnn Daysof | Type of MITLALLE
andns volatility | volatility wuf1 | wfiz | wouis | woudia
SHIN-W1 210 stock 2.573 35.046 9.543 44223
LH-W2 210 stock 25320] 13114 8005 |  63.589
BAY-W1 210 stock -1.204 -1.204 41.775 41.775
CPF-W2 210 stock -15.745 18.179 ;9.712 26.642
DELTA-W 210 stock 16.729 43.283 17.134 43,781
PICNI-W1 210 stock -24.936 -22.313 -22.561 -19.855
NSM-W1 210 stock -45.876 |  -45.876 | -26399 |  -26.399
TT&T-W1 210 stock 21.987 21.987 33.898 33.898
CK-W1 210 stock -15.651 -14.898 1.081 1.983
VNG-W1 210 stock -5.986 19.963 17.640 50.110
39U © overvalue 3 6 7 8
under value 7 4 3 2

fiu1 : IAN1TAHA
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A 1MNIARUINT 28 AunGaunatnieudi o 149 volatlity of stock F9TT8ZLIA 240 TU

Tudany Days of Type of MNTERGEIN
HaALING volatility | volatility WUR T | wwuii2 | now@is | soviia
SHIN-W1 240 stock 1.246 32.709 8.126 41.727
LH-W2 240 stock -25.360 12,965 7.946 63.374
BAY-WI1 240 stock -1.089 -1.089 41.940 41.940
CPF-W2 .240 stock -16.979 15.453 -11.035 23.720
DELTA-W 240 stock 16.729 43.283 17.134 43.781
PICNI-W1 240 stock -26.180 -23.634 -23.844 -21.218
NSM-Wi 240 stock -48.579 -48.579 -30.074 -30.074
TT&T-W1 240 stock 20.480 20.480 32.243 32.243
CK-W1 240 stock -16.037 -15.292 0.619 1.511
VNG-WI 240 stock -5.982 19.965 17.644 50.112
57U over value 3 6 7 B
under value 7 4 3 2

AT MW
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s enIARLANT 20 Amasauaamnieuilold volatility of stock AI93EUEIN 270 Tu

Tudhdsy Days of | Type of KUVIIADY
uaasing volatility | volatility quuf1 | w2 | suwds W 4
SHIN-W1 270 stock -0.262 30.050 6.516 38.888
LH-W2 270 stock -25.406 12.806 7.881 63.144
BAY-W1 270 stock -0.770 -0.770 42.399 42.399
CPF-W2 270 stock -17.457 14.211 -11.547 22.389
DELTA-W 270 stock 16.729 43.283 17.134 43.781
PICNI-W1 | 270 stock -27.641 -25.183 -25.352 -22.816
NSM-W1 | 270 stock ~5(.862 -50.862 —35. 180 -33.180
TT&T-W1 270 stock. 19.604 19.604 31.282 31.282
CK-W1 270 stock ~16.051 -15.306 ‘0.602 1.494
VNG-W1 270 stock -5.999 19.931 | 17.623 50.070
33U over value 2 G 7 8
under value 8 4 3 2
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AITINIARUINT 30 Aundsanuaaianaouileld volatility of stock $2952821701 300 Ju

TudAwm Daysof | Typeof HUUIan4
HaAIans volatility | volatility wuui 1 | wuiz | ez | owudie
SHIN-W1 300 .stock -0.917 28.907 5.816 37.667
LH-W2 300 stock -25.422 12.744 7.858 63.054
BAY-W1 300 stock -0.327 -0.327 43.033 43.033
CPF-W2 300 stock -17.462 14.120 -11.552 22.291
DELTA-W 300 stock 16.729 43.283 17.134 43.781
PICNI-W1 300 stock -29.133 -26.761 -26.891 -24 443
NSM-W1 300 stock -49.775 -49.775 -31.700 -31.700
TT&T-W1 300 stock 18.738 18.738 30.331 30.331
CK-W1 300 stock -15.651 -14.898 1.082 1.984
VNG-W1 300 stock -6.003 19.917 17.616 50.051
37U over value 2 6 7 8
under value 8 4 3 2

AT INNITAIUIN
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MSNAIPNUINT 31 Aundoanusaamiiouilo 19 volatility of stock $295z821781 330 Ju

Tudheny Daysof | Typeof Huudnod
waRIINd volatility | volatility mmﬁ 1 LL‘IJ’U‘ﬁ 2 u‘uuﬁ 3 LL'U‘LI“I?; 4
SHIN-W1 330 stock -1.627 27.652 5.058 36.327
LH-W2 330 stock -25.429 12.711 7.847 63.007
BAY-W1 330 stock -0.119 -0.119 43.332 43.332
CPF-W2 330 stock -17.252 14.515 -11.327 22.715
DELTA-W 330 stock "16.729 43.283 17.134 43,781
PICNI-W1 330 stock -30.800 -28.523 -28.610 -26.261
NSM-W1 330 stock -48.308 -48.308 -29.706 -29.706
TT&T-WI 330 stock 17.589 17.589 29.069 29.069
CK-W1 330 stock -15.065 -14.301 1.783 2.699
VNG-W1 330 stock -6.000 19.924 17.622 50.061
34 over value 2 6 7 8
’ under value 8 4 3 2

AW NPMITMUIN
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ATNMANYINT 32 Aundeanunaamasuilealy volatility of stock $335202170% 360 T

Tudny Daysof | Type of WUBIa09
ILAAIANTD volatility | volatility puuf 1 | woui2 | uwuis | nuuiia
SHIN-W1 360 stock -2.151 26.733 4.498 35.345
LH-W2 360 stock -25.441 12.667 7.830 62.944
BAY-W1 360 stock 0.667 0.667 44.460 44 460
CPF-W2 360 stock -17.035 14.980 -11.094 23.213
DELTA-W 360 stock 16.729 43,283 17.134 43.781
PICNI-W1 360 stock 32417 | -30.232 -30.278 | -28.024
NSM-W1 360 stock -46.846 | -46.846 277174 21717
TT&T-W1 360 stock 16.761 16.761 28.161 28.161
CK-W1 360 stock -14.363 -13.586 2.624 3.556
VNG-W1 360 stock -6.003 19.914 17.618 50.048
37U over value 3 - 7 7 8
under value 7 3 3 2
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M5 IMARLINT 33 - Aunasaunaniouiio1F volatility of equity $29550%171 30

Tudng Daysof | Typeof HUBI094
uenIdns volatility | volatility qoudt | vtz | wonAs | uuudia
SHIN-W1 30 equity 10.865 51.760 18.399 62.073
LH-W2 30 equity -25.583 12.571 7.624 62.804
BAY-W1 30 equity 3.290 3.290 48.224 48.224
CPF-W2 30 eqﬁity 3.521 56.706 10.934 67.927
DELTA-W 30 equity |  16.729 43,283 17.134 43.780
PICNI-W1 30 equity -21.302 -18.360 -18.812 -15.777
NSM-W1 30 equity -11.266 -11.266 20.666 20.666
TT&T-W1 30 equity 136.952 136.952 160.086 160.086
CK-W1 30 equity -10.939 -10.075 ‘6,728 7.763
VNG-W1 | 30 equity -5.876 20.279 17.777 50.505
39U over value 5 7 9 9
under vahie 5 3 1 1

A1 : NANTAIUIN
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ATINIARUING 34 Aundoanuanandowilio1d volatility of equity 3743282181 60 U

Tudngy Daysof | Typeof nuuIEes
uaasind volatility | volatility WU 1 | w2 smuﬁ 3 | wwvii4
SHIN-W1 60 equity 6.882 43.188 14.145 52.919
LH-W2 60 equity -25.513 12.659 7.726 62.931
BAY-WI1 60 equity ~-0.139 -0.139 43.303 43,303
CPF-W2 60 equity -2.763 42.703 4.200 52.921
DELTA-W 60 equity 16.729 43.283 17.134 43780
PICNI-W1 60 equity -22.555 | -19.729 -20.105 -17.189
NSM-W1i 60 equity -24.898 -24 898 2.128 2.128
TT&T-W1 60 equity 64.814 64.814 80.906 80.906
CK-W1 60 equity -11.189 | -10.342 6.428 7.443
VNG-W1 60 equity -6.033 19.960 17.580 50.106
39 over value 3 6 9 9
under value 7 4 1 1
fan - nmssan
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AT HAIARUING 35 Aundoanuamandouileo1d volatility of equity %2432821981 90 U

TudAgy Days of | Typeof I IERGEN)
HANIANS volatility | volatility WUl | wwuiz | oot | wouita
SHIN-W1 90 equify 5.843 41.130 13.036 50.720
LH-W2 90 equity -25.519 12.591 7.717 62.834
BAY-WI 90 equity -1.909 -1.909 40.763 40.763
CPF-W2 90 equity -7.836 33.039 -1.237 42.566
DELTA-W 90 equity 16.729 43.283 17.134 43780
PICNI-W1 90 equity -23.428 -20.673 -21.005 -18.163
NSM-W1 90 equity -30.080 -30.080 -4.919 -4.919
TT&T-W1 90 equity 43.817 43.817 57.859 57.859
CK-WI 90 _ equity -12.269 -11.449 5133 6.117
VNG-W1 90 equity -6.110 19.785 17.485 49.886
E Y over value 3 6 7 8
under value 7 4 3 2
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A159MANLING 36 AundsanunaiawnAeiile1d volatility of equity 32932021781 120 Ju

TudAsy Daysof | Type of SN ALGE
uansing volatility | volatility w1 | owwd2 | muwds | swui 4
SHIN-W1 120 equity 4.827 39.211 11.950 48.671
LH-W2 120 equity -25.541 12.493 7.685 62.691
BAY-W1 120 equity -3.397 -3.397 38.627 38.627
CPF-W2 120 equity -12.153 24,741 -5.863 33.673
DELTA-W 120 equity 16.729 43 283 17.134 43780
PICNI-W1 120 equity -24.187 -21.493 -21.788 -19.009
NSM-W1 120 equity -33.571 |  -33.571 -9.666 -9.666
TT&T-W1 120 equity . 27.495 27.495 39.943 39.943
CK-W1 120 equity -12.842 | -12.033 4.447 5.416
VNG-W1 120 equity -6.110 19.761 17.485|  49.856
I over value 3 6 7 8
under value 7 4 3 2

AU : DIHNTAIN
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A J - ¢ g 9/} e . ] o
AT HNMNANUINT 37 ﬂ'lmﬁﬂﬂ'ﬂuﬂﬁ']mﬂﬁﬂutﬁﬂi% volatility of equity #3332821981 150 U

Tudnsy Days of | Typeof wndees
naAIdnNs volatility | volatility WuuR 1 | w2 | uoufiz | wuie
SHIN-W1 150 equity 3.646 36.998 10.689 46.307
LH-W2 150 equity -25.551 12.435 7.671 62.608
BAY-W1 150 equity -4.720 -4.720 36.729 36.729
CPF-W2 150 equity -14.669 20,285 -8.559 28.898
DELTA-W 150 equity 16.729 43,283 17.134 43.780
PICNI-W1 150 equity 24664 | 22012 -22280| -19.545
NSM-W1 150 equity -38.682 -38.682 -16.617 -16.617
TT&T-W1i 150 equity 25.548 25.548 37.806 37.806
CK-W1 150 equity -14.174 -13.363 2.850 3.787
VNG-W1 150 equity -6.061 19.838 17.546 49953
37U over value 3 6 7 8
under value 7 4 3 2
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AT HMAREINT 38 Aundsanuamandsuile 4 volatility of equity $3952021981 180 Ju

Tudaw Daysof | Typeof MIERGEE
LEANANT volatility | volatility | wuufi1l | unufi2 w3 | woudi 4
SHIN-W1 "180 equity 3.554 36.831 10.591 46,130
LH-W2 180 equity -25.550 12.415 7.672 62.579
BAY-W1 _ 180 equity -5.473 -5.473 35.650 35.650
CPF-W2 180 equity -16.785 16.485 -10.826 24.826
DELTA-W 180 equity 16.729 43,283 17.134 43.781
PICNI-W i 180 equity -24.919 -22.291 -22.543 -19.832
NSM-W1 180 equity -44.,075 -44.075 -23.949 -23.949
TT&T-W1 180 equity 23.831 . 23.831 35922 35.922
CK-W1 180 equity -15.264 -14.505 1.544 2.455
VNG-W1 180 equity -6.006 19.934 17.614 50.073
979U . over value 3 6 7 8
under value 7 4 3 2

AU INMITAIUIN
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AI519MARUINT 39 Aundsanuaaamdoudiie 19 volatlity of equity $95%0w1981 210 Tu

TudAgy Days of | Type of HLIUA1A09
waaaant volatility | volatility | utidi 1 wufi2 | omis | wouii4
SHIN-W1 210 equity 2.623 35.160 9.597 44.345
LH-W2 210 equity -25.571 12.327 7.641 62.452
BAY-W1 210 equity -5.593 -5.593 35.477 35477
CPF-W2 210 equity -18.093 14.286 -12.228 22470
DELTA-W 210 equity 16.729 43.283 17.134 43,781
PICNI-W1 210 equity -24.947 -22.325 -22.572 -19.867
NSM-W1 210 equity -47.801 -47.801 -29.016 -29.016
TT&T-W1 210 equity 21.441 21.441 33.298 33.298
CK-W1 210 equity -15.998 | -15.253 0.665 1.558
VNG-W1 210 equity -5.956 20.023 17.677 50.185
59U over value 3 6 7 8
under value 7 4 3 2
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A5 UNIANUINT 40 AmARNUARAIRTDUEB 1Y volatility of equity H3952821201 240 Tn

fudingy Daysof | Typeof HUU§IA09
UAnIdnd volatility | volatility | nuufi1 w2 | wwuis | uufia
SHIN-W1 240 equity 1.283 32.796 8.166 41.820
LH-W2 240 equity -25.602 12.216 7.597 62.290
BAY-W1 240 equity -5.672 -5.672 35364 35.364
CPF-W2 240 equity -19.369 11.502 -13.595 19.486
DELTA-W 240 equity 16.729 43.283 17.134 43,781
PICNI-W1 -240 equity -26.191 -23.646 -23.855 -21.230
NSM-W1 240 equity -50.996 -50.996 -33.361 -33.361
TT&T-W1 240 equity 19.910 15.910 31.618 31.618
CK-W1 240 equity -16.328 -15.589 0.269 1.156
VNG-W1 240 equity -5.954 20.022 17.680 50.184
574 over value 3 6 7 8
under value 7 4 3 2
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M59ARUINT 41 Amasanuaamnasuiie 14 volatility of equity Hs3zz301 270 U

11Jﬁ’15ig Days of Type of BLIRIGREE
WARIANT volatility | volatility | uuufi 1 w2 | wud s | e
SHIN-W1 270 equity -0.238 30.109 6.541 38.950
LH-W2 270 equity -25.636 12.097 7.548 62.119
BAY-W1 270 equity -5.494 -5.494 35.619 35.619
CPF-W2 270 equity -19.878 10.218 -14.141 18.110
DELTA-W 270 equity 16.729 43.283 17.134 43.781
PICNI-W1 270 equity -27.651 -25.194 -25.362 -22.827
NSM-W1 270 equity -53.797 -53.797 -37.170 -37.170
TT&T-W1 270 equity 19.038 19.038 30.660 30.660
CK-W1 .270 equity -16.305 ~15.564 6.297 1.185
VNG-WI 270 equity -5.972 19.985 17.657 50.137
37U over value 2 6 7 8
under value 8 4 3 2
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MSHAMARUING 42 AymAsauaaamdouiiie1d volatility of equity 5293301901 300 U

1‘1]??151@ Days of Type of HUUTI0DY
werpadnd volatility | volatility puufil |owudz | woufz | swuiia
SHIN-W1 300 equity -0.893 28.962 | 5.841 37.726
LH-W2 | 300 equity -25.647 12.650 ;1.532 62.051
BAY-W1 300 equity -5.145 -5.145 36.120 36.120
CPF-W2 300 equity -19.903 10.107 -14.167 17.991
DELTA-W 300 equity 16.729 43,283 17.134 43.781
PICNI-W1 300 equity -29.143 -26.7171 -26.901 -24.454
NSM-W1 300 equity -53.096 -53.09¢6 -36.217 -36.217
TT&T-W1 300 equity 18.199 18.199 29.739 29.739
CK-W1 300 equity -15.883 | -15.135 0.802 1.699
VNG-W1 300 equity -5.980 19.968 17.647 50.116
34 ©over value 2 6 7 g
under value 8 4 3 2
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A1TNNAHUING 43 AuRdeaUAR A Al 19 volatility of equity %3935¥021381 330 T

%Jﬁ'lﬁlﬂlu Days of Type of RITERLGE
UaAsaNs volatility | volatility | suvf1 | wuvfi2 | wwufiz | wuuiia
SHIN-W1 330 equity -1.606 27.699 5.080 36.376
LH-W2 330 equity -25.651 | 12.029 7.526 62.021
BAY-W1 330 equity -4.830 -4.830 36.571 36.571
CPF-W2 -330 equity -19.689 10.518 -13.938 18.432
DELTA-W 330 equity 16.729 43283 17.134 43.781
PICNI-W1 330 equity -30.810 | -28.533 | 28621 | -26.272
NSM-W1 330 equity -51.980 -51.980 -34.699 -34.699
TT&T-W1 330 equity 17.069 17.069 28.499 28.499
CK-W1 330 equity -15.285 -14.525 1.520 2.431
VNG-W1 330 equity -5.975 19.975 17.654 50.125 |
E Y over value 2 6 7 8
under value 8 4 3 2
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A NMANIINT 44 Aundenuamiamdoudl o1d volatility of equity $3952021781 360 S

ludhany Daysof | Type of i
HaaIdng volatility | volatility | MUU# 1 | wuyi 2 smﬁﬁ 3 | wuvfia
SHIN-W1 360 equity -2.132 26.777 4519 35.392
LH-W2 360 equity -25.658 12.002 7.516 61.981
BAY-W1 360 equity -3.790 -3.790 38.064 38.064
CPF-W2 360 equity -19.405 11.102 -13.634 19.058
DELTA-W 360 equity 16.729 43.283 17.134 43.781
PICNI-W1 360 equity 32427 | -30.242 -30.288 -28.035
NSM-W1 360 equity -50.853 |  -50.853 | -33.167 | -33.167
TT&T-W1 | 360 equity 16.263 16.263 27.614 27.614
CK-W1 360 equity -14.574 | -13.800 2.372 3.299
VNG-W1 360 equity -5.978 19.965 17.649 50.112
9 'm. over value 2 6 7 8
under value 8 4 3 2
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