Professor Per B Solibakke, NTNU

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).

Aug-24 The indices can be updated hourly/daily (from prices 09.08.2024)
1. Volatility indices for European Indices — All 22. Denmark, omxc25
2. Norway, Volatility Index OSEAX 23. Latvia, Riga, omxr
3. Sweden, OMXS 24. Latvia, Tallinn, omxt
4. The UK, UKX 25. Estland, Villnius, omxv
5. Switzerland, SMI 26. Poland, psi20
6. Poland, WIG 27. Czech, px
7. Spain, IBEX 28. Russia, rts
8. Finland, HEX 29. Slovakia, sax
9. France, CAC 30. Germany (sdax), sdxp
10. Germany, DAX 31. Bulgaria, sofix
11. Greece, Athen, ATH 32. Germany (TecDax), tdxp
12. NL; Amsterdam, AEX 33. Ukraine, ux
13. Vienna Stock Exchange, a5/ATX 34, Polen, wig20
14. Belgium, bel20 35. Turkey, xul100
15. Romania, bet
16. Hungary,bux
17. Italy, fmib
18. UK 250, ftm
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. Iceland, icex (all share index)
. Germany, mdax
. Russia, moex
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Stochastic Volatility (120 tics)

Daily European Equity Indices/Prices (all 34 contries)
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Volatility indices for European Indices

2.

Daily the UK UKX/FTSEL00 Index: Stochastic Volatility (120 tics)

Daily OMXS {Sweden) Index: Stochastic Volatility (120 ties)

Daily OSEAX (Mo} Equity Index: Stochastic Volatility (120 tics)
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Daily Helsinki Finland HEX Index: Stochastic Volatility (120 tics)
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Daily Athen Greece ATH Index: Stochastic Volatility (120 tics)

Lt 120 days of chservatiors (dtes)
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3.Volatility indices for European Indices

Daily bux {Bulgaria) Index: Stochastic Volatility (120 tics)

Daily BET (xccocn) Index: Stachastic Volatility (120 tics)

Daily bel20 (Belgium) Equity Index: Stochastic Volatility {120 tics)
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Daily icex (Iceland) Index: Stochastic Volatility (120 tics)

Daily ftm FTSE250 {UK) Index: Stochastic Volatility (120 tics)

Daily fmib (Italy) Index: Stochastic Volatility {120 tics)

180

=

=

iy ZEZ) ARBA J8T AWREIOA LSS

E
-
= R =
==

2y awan dad A

£ 160

cosmn
zae0
w0
arico
erco
070
e /a0
om0
a0
crsmn
om0
cosmo
250
vz a0
eriso
rriso
s0/s0
vosao
azse0
srsvn
wro
sarvo
e seo
szio
oz 0
e 0
=o/e0
sasz0

bevizo

Last 120 days of abservations {dates)

s of shservatons {dates)

Last 120 63

Dailyomxc25 (Denmark]) Index: Stochastic Volatility (120 tics)

Daily mosx (7777772) Index: Stochastic Volatility {120 tics)

Daily mdax {Germany) Index: Stochastic Volatility {120 tics)
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Daily omxv (Vilnius, Estland) Index: Stochastic Volatility {120 tics)

Daily omxt (Tallinn, Litauen) Index: Stochastic Vlatility (120 tics)

Daily omur (Riga, Latvia) Index: Stochastic Volatility (120 tics)
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4 Volatility indices for European Indices (12)

Daily rts {Russia) Index: Stochastic Volatility (120 tics)

Daily px () Index: Stochastic Volatility (120 tics)

Daily psi20 {Poland) Equity Index: Stochastic Volatility (120 tics)
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5. Volatility indices for European Indices (12)

Daily European Equity Indices/Prices: Stochastic Volatility (120 tics)
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6.Volatility indices for European Indices (12)

Daily European Equity Indices/Prices (all 34 contries): Stochastic Volatility (120 tics)
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7.Volatility Index for Norway, OSEAX

Daily European Equity Indices/Prices (all 34 contries): Stochastic Volatility (120 tics)

520

50.0

48.0

46.0

0

42.0

40.0

=1
&

(SALP BUIPER 267) 1LaA 15 ANRALIOA JUBed
= = = = = =

& |

£ 3 b

&

o]
=4
3

220

@ omxv ©psi20 @ px @rts @ sax @ sp @ sofix @tdip G ux & wig20 @ xu100

szpmo

semo

czmo

vemo

ermo

cumo

w0

crmo

o

como

zomo

so/mo

como

rosmo

ocseo

azse0

vzsmo

w20

=20

oz/e0

or/c0

arse0

viseo

zrsmo

ar/e0

s0/c0

voseo

voseo

o0

szsz0

220

az/z0

ezszo

rz/s20

srse0

evszo

wrsz0

erse0

Tz0

sosz0

oo

soz0

coszo

vosz0

oesv0

oz/r0

vz rv0

vasio

=210

oz /w0

5207

50.01

48.01

46.0

0

2.0

40.01

=
&

B =2 S 2 =)
& & & 2 &
(SACP BUIPER 26 7) 1eaA 1od ANIRLIOA AU

=
&
e

=
=
b

2.0

0.0

18.01

16.0-

14.01

12.01

7

=
=



8.Volatility Index for Norway, OSEAX

Daily Norwegian Equity Index (OEAX): Stochastic Volatility (120 tics)
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9.Volatility Index for Sweden, OMXS

Daily Swedish Equity Index (OMXS): Stochastic Volatility (120 tics)
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10.Volatility Index the UK, UKX

Percent Volatility per Year (252 trading days)
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11.Volatility Index for Switzerland, SMI
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12.Volatility Index for Poland, WIG

1.5

o wis

17.0

=

Parcant Volatility per Yaar (252 trading days)

145

140

Daily Polish Equity Indisx (WIG): Stochastic Volatility (120 tics)

4.5

140

Last 60 days of observations (dates]

Parcant Volatility per Yaar (252 trading days)

13



74
7.2
11
168
6.6

0 ZGT) A0A a2 AIRCION JUSDISY
= @

15.4
15.2
5.0
148
146

Daily Spanish Equity Index (IBEX): Stochastic Volatility (120 tics)

@ IBEX

sare0

oo

czrco

wzrio

seren

wrreo

arreo

wrrco

corco

corco

carco

czrmo

czra0

)

crrmo

wrran

vrrmo

caran

sareo

eoran

oesao

azrsn

vzsao

nersn

atsa0

versn

=rsa0

mossn

sasa0

a0

oervo

azreo

vaivo

azreo

atseo

vrivo

atsvo

marvo

varvo

zarvo

wesco

szren

)

wzsen

20

o

zoren

sarco

oo

narzo

vzrzo

zarz0

17.4
172
1.0
16.8
16.6

13.Volatility Index for Spain, IBEX

= w
SACP BUIPEER Z6T) AUSA 45 A IRLION JUSDIS

16.4;
16.2
154
152
150
148
146

%

14

Last 60 days of obsarvations (dates)



14 .Volatility Index for Finland, HEX
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15.Volatility Index for France, CAC
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Daily French Equity Index (CAC): Stochastic Volatility (120 tics)
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16.Volatility Index for Germany, DAX

Percent Volatility per Year (252 trading days)
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17 .Volatility Index for Greece, ATH

Percent Volatility per Year (252 trading days)
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18.Volatility Index for Amsterdam, NL, AEX

Percent Volatility per Year (252 trading days)
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19.Volatility Index for A5

Daily Austrian Equity Index (a5): Stochastic Volatility (120 tics)
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20.Volatility Index for Belgia, bel20

Daily Belgium Equity Index (BEL20): Stochastic Volatility (120 tics)
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21.Volatility Index for bet

Percent Volatility per Year (252 tr
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22.Volatility Index for bux
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23.Volatility Index for Italia, fmib
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Daily Italian Equity Indisx (FMIB): Stochastic Volatility (120 tics)
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24 Volatility Index for UK, FTSE250

Percent Volatility per Year (252 trading days)

Daily the UK Equity Indisx (FTSE250): Stochastic Volatility (120 tics)
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25.Volatility Index for Iceland, icex

Daily Iceland Equity Index (ICEX): Stochastic Volatility (120 tics)
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26.Volatility Index for moex

Daily 7222? Equity Index (MOEX): Stochastic Volatility (120 tics)
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27.Volatility Index for Danmark, Kgbenhavn, omxc25

Daily Danish Equity Index (OMXC25): Stochastic Volatility (120 tics)
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28.Volatility Index for Riga, omxr
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Daily Latvia (Riga) Equity Index (OMXR): Stochastic Volatility (120 tics)
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29.Volatility Index for Tallin, omxt

Percent Volatility per Year (252 &
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5.5
® omit

A5.0

A45

4.0

3.5

2.

120

11,

5
I
A
by
o
b4
T
>
H
H
£
T
>
&
7
|4
i

riin

(0.5

0.0

05

Last 60 days of observations (dates)

30



30.Volatility Index for Villniu, omxv
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Daily Estland (Villnius) Equity Index (OMXV): Stochastic Volatility (120 tics)
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31.Volatility Index for psi20
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32.Volatility Index for px

Daily 222277 Equity Index (PX): Stochastic Volatility (120 tics)
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31.Volatility Index for rts

Daily 222?27 Equity Index (RTS): Stochastic Volatility (120 tics)
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33.Volatility Index for sax
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34.Volatility Index for sdxp

Daily German Equity Indisx (SDXP): Stochastic Volatility (120 tics)
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35.Volatility Index for sofix
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Daily 2222222 Equity Index (SOFIX): Stochastic Volatility (120 tics
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36.Volatility Index for tdxp

Parcent Volatility per Year (252 tro
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Daily German Equity Index (TDXP): Stochastic Volatility (120 tics)
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37.Volatility Index for ux

Daily Ukraine Equity Index {UX): Stochastic Volatility (120 tics)
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38.Volatility Index for Poland, wig20
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Daily Polish Equity Index (WIG20): Stochastic Volatility {120 tics)
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39.Volatility Index for Turkey, XU100
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Daily Turkey Equity Index (XU100): Stochastic Volatility (120 tics)
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