Oil market volatility
Selected indicators

JOHN KEMP
REUTERS
30 OCT 2015

(John Kemp is a Reuters market analyst. The views expressed are his own)
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WTTI volatility: daily percent change in front month futures
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WTI crude: frequency distribution of daily price changes
Front month futures 1990-2015, percent change
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WTI volatility: daily dollar change in front month futures

il
1| L
1 |||I |.
I ” 1T " T
I|l II|
1
o e AL IR+ T~ N ¥ i SO oo N o N v, W s S A o O o T L TR R N o S v W R I o B 6 B L &
L T T T T T T s e L e T T . T S T T e B o B o
L L L T L L s T L T ] ] L N |
L T B B e T B T e N S e I o T I

I 15t Month Futures One-Day Dollar Change =—=Nean dollar change + / - 2 standard deviations

——DM[lean dollar change + / - 3 standard deviations

=——D[ean dollar Change + / - 4 standard deviations
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WTI crude: frequency distribution of daily price changes
Front month futures 1990-2015, dollar change
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