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[Appendix] &/=2d && &40/

< A2 QEYO0IE: NDF, VIX, A 5 AP AU XIH0N 2422 JIEX| dPdE R0 289 2| 42y U=
< IFH 252AH2HY (2 1) HI0IHE %&(Train)0l Z-23HE BEICH H, 012 20H2L (Test) HIOIHN M0 28 &5 X

o 2AES MEOHE B ATR(Rolling Window) Hlg Hie 4%
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[Appendix] &/=2d && &40/

Cre QAYOIEI JHE 4 U= XM DH0H LB UXI0H| oK, 0IST=M(
QAYI0IET &EE HIE0HHE: &X ZJ1 0SB FMIH BUot OHE=HE0|
Hell HIZ(0.2%)DEX| BHEol ATl Oi0H A1l #2210t MZE(Hit Rate) Hlat
XBXOZ FUQ &g (E MP WHO MFE SHE HAE

/7 /7
0‘0 0’0

/7
0‘0

/7
0‘0

R code Zi: /22 &8 Lzt T OlAl R code 21 =AM ZH HE0| IIE = HZE M

> hit_summary <- summarize_hit_rate(df_perf)

> today_signal <- print_today_signal(df_perf, meta) > print_hit_rate(hit_summary)
G D f D f D f D fff ot Dttt Efffsss===== * ZZ ZATF YHAE Hit rRate (100% out-of-sample)

T/ER BE 2408 - 2 HY [E2] Hdl nit rate: 68.4%
HIolE MEY @ 2026-06-09 (TZ) signal LtEs BEs HMEE
s HIY 1 2026-06-10 (T+12)
HE 848 AlZf: 2026-06-26 10:30:31 Srat

ZH (&2 5D 727 583 80.2%

AE HI0E toff: 2026-06-09 g .
2 Hiolel cuto Sl (EBE ME 819 656 B80.1%

=

o412 1208
[[m ro|- ro|- |'0|- ro|.

2&Y0lg 1 -37.78 2l (&g 5kEh 577 379 65.7%
EHE ML ZE: 13.1% F oyl (2= ahs) 753 480 63.7%
EE I ZHE: 86.9% 1159 660 56.9%
HE HEF : ZHEF Ml (' EHED
=6 M8 d=: 2T ZH ZE HE] ®H Wit Rate: 73.4%
MA_fast : 1511.78
MA_sTow » 1494.69 , . TpE A RIEs M
MA_Tong - 1475.68 signal_trend_filtered 2t&£x HE2 HEE
;Hé ______ 2_02_5 _06_ 0_9 _J:'r_xl_t';?—f.‘_%_’é*._ﬁ_i_ 2_02_5 _06_ 1_0 _EP_%_F‘:!_Q_%_MI_% i st 2l (E=E 5HED 347 278 BO.1%
D f f f fffffffcfsttcscccccccccccc=z===== ZHEE QRN (BHE AME) 578 459 79.4%
2Esk 2l (BHE SHED 337 231 68.5%
2ESE LY (EHE EED 462 7297 64.3%
X2 SRIEXSA 2AMXINE X2 SRIEXSA 2MXINE
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Compliance Notice
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@©MSCI

The MSCI sourced information is the exclusive property of MSCI Inc. (MSCI). Without prior written permission of MSCI, this information and any other MSCI
intellectual property may not be reproduced, redisseminated or used to create any financial products, including any indices. This information is provided on an
“as is” basis. The user assumes the entire risk of any use made of this information. MSCI, its affiliates and any third party involved in, or related to,
computing or compiling the information hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability or fitness for a
particular purpose with respect to any of this information. Without limiting any of the foregoing, in no event shall MSCI, any of its affiliates or any third party
involved in, or related to, computing or compiling the information have any liability for any damages of any kind. MSCI and the MSCI indexes are services
marks of MSCI and its affiliates.

®GICS

The Global Industry Classification Standard (GICS) was developed by and is the exclusive property of MSCI Inc. and Standard & Poor’ s. GICS is a service mark
of MSCI and S&P and has been licensed for use by Hanwha Investment & Securities.
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