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1 - Volatility Dashboard on Main International Indices & European Sectors 

 

//////// 3Mths Implied Volatility on Main International Indices – Since May, 2005 

 
 

Source: Natixis Equity Derivatives Research Indicative Estimates since May 2005 
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//////// 3Mths Implied Volatility on Main European Sectors – Since May, 2005 
 

 

 
 VOLATILITIES IN BRIEF 

Implied vol. decreased 

over the previous session 

on SX5E on the front 

months (by -28 bp/1m, -

23 bp/2m), its skew was 

decreasing (-50 bp). 

On CAC vol front month 

volatility decreased by -

61 bp, its skew was 

decreasing (-13 bp). 

On S&P vol front month 

volatility increased by 47 

bp, with a skew 

decreasing by -1 bp. 
 Source: Natixis Equity Derivatives Research Indicative Estimates since May, 2005 
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2 - Technical Analysis on Indices – Chart of the day: Eurostoxx Index (60mins, over the past months) 

 

 

 INDICES Levels SUPPORTS RESISTANCES 

 EUROSTOXX 50 3106-3080-3063 3138-3162-3177 

 DAX 30   

 CAC 40   

 S&P 500   

  

  

Source: Bloomberg, Natixis Equity Derivatives Research  

 

3 – 3Mths Implied Volatility TOP 10 / FLOP 10 on our sample of European Single Stocks  

 

Source: Natixis Equity Derivatives Research Indicative Estimates 

 LAST    Legend:   MIN   MAX 

1) Euro Stoxx 50 has drawn something which appears as a 
hourly triangle pattern triggered within the last hour. If the 
assumption is correct, the short term target could be 3180 pts 

within the next week. 
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4 – Percentile Analysis on our sample of European Single Stocks Implied Volatilities 
 

 

Source: Natixis Equity Derivatives Research Indicative Estimates 
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5- Markets & Corporate Morning News Flow 

 

//////// Markets News Flow 
 

 Last night in the US (S&P500: +0.28%) 
The Standard & Poor’s 500 Index rose to another record and Treasuries fell amid improving U.S. consumer confidence and speculation the Federal Reserve will continue to support 
the economy.  

 This morning in Asia (Nikkei: -1.27%) 
Japanese stocks fell, with the Topix index capping a fourth day of declines, after the yen gained amid demand for haven currencies as Russia seized control of Ukraine’s Crimea 
region. 

 In Europe (Euro Stoxx 50: +0.46%) 
The euro-area inflation rate exceeded economists’ forecasts. Consumer prices grew an annual 0.8 percent, the same pace as in the previous two months. German government 
bonds dropped for the first time in four days. European stocks were little changed, with equities posting their biggest monthly gain since July, as Ukraine accused Russia of stoking 
tension on its territory and data showed U.S. fourth-quarter economic growth slowed more than estimated.  
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6 - Most Active Options & Futures Volumes 
 

 



 

 

 

 
 
DISCLAIMER 

 
Reference prices are based on closing prices. 
 
The information contained in these publications is exclusively intended for a client base consisting of professionals or qualified investors. 
This document and any attachments thereto are confidential and intended solely for the use of the addressee(s) and should not be 
transmitted to any person(s) other than the original addressee(s) without the prior written consent of Natixis. If you receive this 
document and/or any attachments thereto in error, please delete or destroy them and notify the sender immediately. 
This document is a marketing presentation. It does not constitute an independent investment research and has not been 
prepared in accordance with the legal requirements designed to promote the independence of investment research. 
Accordingly there are no prohibitions on dealing ahead of its dissemination. 
 
Distribution, possession or delivery of this document in, to or from certain jurisdictions may be restricted or prohibited by law. Recipients 
of this document are required to inform themselves of and comply with all such restrictions or prohibitions. Neither Natixis, nor any of its 
affiliates, directors, employees, agents or advisers or any other person accepts any liability to any person in relation to the distribution, 
possession or delivery of this document in, to or from any jurisdiction. 
This document and any attachments thereto are based on public information and are communicated to each recipient for information 
purposes only and do not constitute a personal recommendation. They are intended for general distribution to each recipient and the 
products or services described therein do not take into account any specific investment objective, financial situation or particular need of 
any particular recipient. This document and any attachments thereto are not an offer or solicitation for any purchase, sale or subscription. 
In no circumstances should this document be considered as an official confirmation of a transaction to any person or entity and no 
undertaking is given that the transaction will be entered into subject to the terms and conditions set out herein or subject to any other 
terms and conditions. More generally, any undertaking provided for herein requires, inter alia, that a formal approval be given by Natixis 
according to its prevailing internal procedures. 
Natixis has neither verified nor carried out independent analysis of the information set out in this document. Accordingly, no 
representation, warranty or undertaking, express or implied, is made to the recipients of this document as to or in relation to the 
accuracy or completeness or otherwise of this document or as to the reasonableness of any assumption contained in this document. 
Information does not take into account specific tax rules or accounting methods applicable to counterparties, clients or potential clients 
of Natixis. Therefore, Natixis shall not be liable for differences, if any, between its own valuations and those valuations provided by third 
parties; as such differences may arise as a result of the application and implementation of alternative accounting methods, tax rules or 
valuation models. 
The statements, assumptions and opinions contained in this document may be forward-looking and are therefore subject to risks and 
uncertainties. Actual results and developments may differ materially from those expressed or implied, depending on a variety of factors 

and accordingly there can be no guarantee of the projected results, projections or developments. 
Natixis makes no representation or warranty, expressed or implied, as to the accomplishment of or reasonableness of, nor should any 
reliance be placed on any projections, targets, estimates or forecasts, or on the statements, assumptions and opinions expressed in this 
document. Nothing in this document should be relied on as a promise or guarantee as to the future. 
 
Prices and margins are indicative only and are subject to change at any time without notice depending on, inter alia, market conditions. 
Past performances and simulations of past performances are not a reliable indicator and therefore do not anticipate any future results. 
The information contained in this document may include results of analyses from a quantitative model, which represent potential future 
events that may or may not be realised, and is not a complete analysis of every material fact representing any product. Information may 
be changed or may be withdrawn by Natixis at any time without notice. More generally, no responsibility is accepted by Natixis, nor any 
of their holding companies, subsidiaries, associated undertakings or controlling persons, nor any of their respective directors, officers, 
partners, employees, agents, representatives or advisors as to or in relation to the characteristics of this information. 
The information contained in this document should not be assumed to have been updated at any time subsequent to date shown on the 
first page of this document and the delivery of this document does not constitute a representation by any person that such information 
will be updated at any time after the date of this document. 
Natixis shall not be liable for any financial loss or any decision taken on the basis of the information disclosed in this presentation and 
Natixis does not provide for any advice, including in particular in case of investment services. In any event, you should request for any 
internal and/or external advice that you consider necessary or desirable to obtain, including from any financial, legal, tax or accounting 
advisor, or any other specialist, in order to verify in particular that the transaction described in this document complies with your 
objectives and constraints and to obtain an independent valuation of the transaction, its risks factors and rewards. 
 
Natixis is authorised in France by and is subject to the supervision of the ACP as a Bank – Investment Services Provider. Natixis is 
regulated by the AMF in respect of its investment services activities. 
Natixis is authorised by the ACP and subject to limited regulation by the Financial Services Authority. Details about the extent of 
regulation by the Financial Services Authority are available from the London Branch on request. 
Natixis is authorised by the ACP and regulated by the BaFin (Bundesanstalt für Finanzdienstleistungsaufsicht) for the conduct of its 
business in Germany. 
Natixis is authorised by the ACP and regulated by Bank of Spain and the CNMV for the conduct of its business in Spain. 
Natixis is authorised by the ACP and regulated by Bank of Italy and the CONSOB (Commissione Nazionale per le Società e la Borsa) for 
the conduct of its business in Italy. 
This document is not intended for distribution in the United States, or to any US person, or in Canada, Australia, the Republic of Ireland, 
the Republic of South Africa or Japan. 
 
 

 


