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16 December 2022

Vola Headlines

• Despite the decline on the stock markets in the December expiry week, the implied volatility of EU equities remains at a low level
• The VIX has shown a small reaction, but is still in the low 20's space
• G10 FX vols on the way lower even with high realised volatility

Central bank volatility in 2022 led to volatility in the financial markets. For active investors, volatility is not something to be afraid of, 
but something that offers great opportunities.
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G10 USDJPY EURGBP USDCHF

EURUSD EURCHF GBPUSD EURJPY

↑ 21.4 ↓ 3.92 Ø 7.3 ● 10.9 ↑ 13.6 ↓ 4.02 Ø 6.7 ● 7.5

-- 5 year average of 1M ATM implied volatility ↑ Top ↓ Low ● Current
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Platinum Palladium

-- 5 year average of 1M ATM implied volatility ↑ Top ↓ Low ● Current
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"Volatility is actually the opposite of risk. It is an 
asymmetric opportunity."
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