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The J P. Morga"n Center for Commodltles

presents
Encana Distinguished Lecture Series

Risk and Expected Return-in-the Oil Markets
by Dr. Ehud I Ronn
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Risk and Expected Return in the Oil Markets
Thursday March 9

3:00 - 5:00 PM
e The Oil Futures and Options Markets: What Do We
,'A Mean by the “Message from Markets™?
5 &1 o While there is an abundance of prognosticators,

consider a Financial-Economics Approach to

Forecasting Spot Prices

e Where is the “Risk” (is the risk in upside or

downside) in Oil-Price Movements, and How Does it
1475 Lawrence St.
Denver, CO 80202

Food and Drink provided

Vary over Time?

Dr. Ehud I. Ronn is a Professor of Finance at The University of Texas at Austin
McCombs School of Business. Dr. Ronn received his B.Sc. and M.Sc. from
Technion, Israel Institute of Technology, and his Ph.D. from Stanford University.

RSVP here His research and teaching interests focus on the valuation of energy commodity-
http:/[goo.gl/l mizbP contingent securities.

J.P. Morgan Center for Commodities
business.ucdenver.edu/commodities




