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» Implied volatility on Equity indices has fallen massively since the last Eurex-Expiry on the 3rd Friday in October and is now trading

in the lowest quantile.

» As implied volatility is at historic lows, there are attractive risk-return profiles via derivatives for existing long positions.

» Precious metals volatility is low vs history, particularly Platinum and Palladium, where implieds are far from the 5-year average.
» The implied volatility of G10 currencies currently stands at, or below, its historical average.

Implied volatility represents the expected fluctuations of an underlying over a specific time frame.
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G10 7.25 USDJPY 8.17 EURGBP 445 USDCHF 6.18
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"We don't have to be smarter than the rest,
we have to be more disciplined than the rest"

Liechtenstein

Phone: +423 239 81 71
info@emcore.li
www.emcore.li

Switzerland

Phone: +41 41 729 70 00
info@emcore.ch
www.emcore.ch
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