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).
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1. Volatility indices for European Indices, All

Percent Volatility per Year (252 trading days)
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2. Volatility indices for European Indices

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

3.

Stochastic Volatility (120 tics)

Daily European Equity Indices/Prices
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4. Volatility Index for Norway, OSEAX

Daily European Equity Indices/Prices: Stochastic Volatility for Norway OSEAX (120 tics)
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5. Volatility Index for Sweden, OMXS

Daily European Equity Indices/Prices: Stochastic Volatility Sweden QMXS (120 tics)
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Volatility Index the UK, UKX

6.

Daily Eurapean Equity Indices/Prices: Stochastic Volatility the UK UKX/FTSE100 (120 tics)

& Uk

(C) PBSolibakke

200

190

180

= = =i

(SACP BUIPEI} 26T ) A0SA 4Scl APALIOA JUSIISY

140

130

Last 60 days of observations (dates)



7. Volatility Index for Switzerland, SMI

Daily European Equity Indices/Prices: Stochastic Volatility Switzerland SMI (120 tics)
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Volatility Index for Poland, WIG

8.

Daily European Equity Indices/Prices: Stochastic Volatility Polen WIG (120 tics)

L

(C) PBSolibakke

190

18.5

18.0

- = =

(SAGP BUIPEI} 262 ) A0aA 4S50 AYIALIOA JUSIUSY

1500

145

Last 60 days of observations (dates)




9. Volatility Index for Spain, IBEX
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Daily European Equity Indices/Prices: Stochastic Volatility Spain IBEX (120 tics)
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10. Volatility Index for Finland, HEX

Daily European Equity Indices/Prices: Stochastic Volatility Helsinki Finland HEX (120 tics)
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11. Volatility Index for France, CAC

Daily European Equity Indices/Prices: Stochastic Volatility Germany DAX (120 tics)

®cac

(C) PBSolibakke

170

16.5

16.0

e = <

(SAGP BUIPEI} Z6Z) AUaA 4S50 AYIALIOA JUSIISY

140

135

Last 60 days of observations (dates)

12



12. Volatility Index for Germany, DAX

Daily European Equity Indices/Prices: Stochastic Volatility France CAC (120 tics)
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13. Volatility Index for Greece, ATH

Daily European Equity Indices/Prices: Stochastic Volatility Athen Greece ATH (120 tics)
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14. Volatility Index for Amsterdam, NL, AEX

Daily European Equity Indices/Prices: Stochastic Volatility Amsterdam NL AEX (120 tics)
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