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We use a method that is a form of nonlinear Kalman filtering. The method can be used to forecast the unobservable of nonlinear latent. Hence, we have
obtained re-projected Latent Volatility (filtered volatility for forecasting the latent volatility process)

The important application re-projection, which is a form of nonlinear Kalman filtering, can be used to forecast the unobservable of nonlinear latent variables
models. The leading example is forecasting the volatility process of continuous time stochastic volatility models (Gallant & Tauchen , 2022).

Nov-24 The indices can be updated hourly/daily (from prices 15.11.2024)

1. Australia / Asia

2. Europe

3. America/ Middle East /Africa
4. Australia, au_10yr

5. China, cn_10yr

6. India, in_10yr

7. Japan, jp_10yr

8. UK, ukp_10yr

9. Austria, at_10yr

10. Germany, de_10yr
11. France, frp_10yr

12. Switzerland, ch_10yr
13. Norway, jp_10yr

14. Sweden, jp_10yr

15. Poland, jp_10yr

16. USA, us_10yr

17. Canada ca_10yr



Volatility indices for Australia and Asia

1
S0k

S (=
—
=
o2

i
ju

e
[ e )
= e = v

[
=

Paercent wolatility

fu

Daily 10 year Government Bonds (Australia): Stochastic Volatfty (120 tics)
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2. Volatility Indices for Europe

Stochastic Volatilty (120 tics)

Daily 10 year Government Bonds (Austria)

Sochastic Voatilty (120 tics

Daily 10 year Government Bonds (the UK)
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Stochastic Voltilty (120 ics

Daly 10 year Government Bonds (France)

Stochastic Volailty (120 ics

Dally 10 year Government Bonds (Germany)

StrE ) aEEa ascl AJNIREION AUST s

— = -
P — —
= = =

\\\\\\

uuuuuu

84y

il

ﬂﬂﬂﬂﬂﬂ

\\\\\\

\\\\\\

uuuuu

nnnnn
\\\\\\
\\\\\\
cccccc

uuuuu

nnnnnn

ddddd

\\\\\\
\\\\\\
[ eescn

aaaaa

nnnnnn
nnnnnn
]

rrrrr

oooooo

\\\\\\

] == =
P — —

= = =
Sty amEa sl ARSI os, LS aEd

StrE ) aEEa ascl AJNIREION ST

=
=

[ oo
dddddd
444444
aTsaT
beovax
Feorar
bvosos
sseo
ey
uuuuuu
wwwwww
srsen
becrea
Forrsa
feoseo
oo
::::::
wwwwww
uuuuuu
e=sma
bo=vaa
bevwma
SR
R
nnnnnn
b oen
uuuuuu
.
rrrrrr
wwwwww
Femren
aaaaa
bFe<rca
bevoco
beoveo
B
nnnnnn

nnnnnn
]
ttttt
Fe=wsa
R
SR
=vamo
oooooo
nnnnnn
]
v

Gl
=
=i

]
—
=

2 - <
= =
= =

= - Lrsee

S

dddddd

wwwwww

casrT

besvax

Lezsor

Fozoos

zzsoe
] = =
= =

61

=
-p
=
=i

= = =
Ty amEa ascl AQ RSO, RLETaEd

Last 120 s of observations (dates)

L35t 120 ys of ohservations (dates)



Dally 10 year Government Bonds (Norvay): Stochastc Voeiity (120 is)

Daily 10 year Government Bonds (Switzeriand): Stochastc Voltitty 120 tis)
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Dail 10 year Government Bonds (Poland): Stochastc Votiity 120 i)

Daiy 10 year Govemment Bonds (Sweden: Stochastc Volaity (120 tics)
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Stochastic Volailty (120 tics)

Daly 10 year Government Bonds (USH)

3. Volatility Indices for America.
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Individual Government Bonds: Australia
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Individual Government Bonds: China
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Individual Government Bonds: India
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Individual Government Bonds: Japan
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Individual Government Bonds: UK
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Individual Government Bonds: Austria
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Individual Government Bonds: Germany
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Individual Government Bonds: France
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Individual Government Bonds: Switzerland (CH)
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Individual Government Bonds: Norway
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Individual Government Bonds: Sweden
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Individual Government Bonds: Poland
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Individual Government Bonds: USA
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Individual Government Bonds: Canada
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