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We use a method that is a form of nonlinear Kalman filtering. The method can be used to forecast the unobservables of nonlinear latent. Hence, we have
obtained Reprojected 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 unobservables of nonlinear latent
variables models. The leading example is forecasting the volatility process of continuous time stochastic volatility models (Gallant & Tauchen, 1998).

Jan-19 The indices can be updated hourly/daily

Volatility indices for Energy Commodities - Future markets ; Nordpool and the Ice
Volatility Indices for Salmon markets

Spot Volatility Indices for Elcertificates markets ; Spot and One Year Forward
Volatility Indices for the Norwegian Equity market (OB)

Volatility Indices for Norwegian Stock market

Volatility Indices for the International Equity markets

Volatility indices for International Currency markets

Volatility Indices for International Commodity markets (the ICE futures)

Volatility Indices for International Crypto Markets
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Cryptocurrency Meaning Explained

Lots of people engage in Bitcoin trading and Altcoin investments. Not so many of them know that the term ‘cryptocurrency’ is a direct reference to the fact
that their creators use cryptographic and data encryption techniques to create the underlying programming codes. The generation of new units (coins) and
the transfer of funds depend solely on the algorithm.



Volatility indices for Energy Commodities - Future markets ; Nordpool and the Ice

Forecasting the Latent Volatility (Plot) (40 tics)

Daily Energy Commodity Indices/Prices
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Volatility Indices for Salmon markets

Weekly Salmon Spot Prices: Forecasting the Latent Volatility (40 tics)
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Spot Volatility Indices for Elcertificates markets ; Spot and One Year Forward

Forecasting the Latent Volatility (40 tics)

Weekly Energy El-Certificates
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Volatility Indices for the Norwegian Stock Equity Index market (OB)

: Forecasting the Latent Volatility (Plot)

Daily Norwegian Equity Indices/Prices

Morsk Hydro

Equinar 4 Yara <> Subsea 7
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Volatility Indices for Norwegian Stock Equity market

Norwegian Equity Index Volatility Plots (40 tics)
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Volatility Indices for the International Equity markets

Forecasting the Latent Volatility (Plot) (40 tics)

Daily International Equity Indices/Prices
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Volatility indices for International Currency markets

Forecasting the Latent Volatility (Plot) (40 tics)

Daily International Exchange Rates
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Volatility Indices for International Commodity markets (the ICE futures)

Forecasting the Latent Volatility (Plot) (40 tics)

Daily International Commodities
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WTI 0l

Brent-0il

+0STO/ETOE

SOSTOSETO0E

ZOSTO/ETOE

TS /2T /8T02

SZ/ETS8TO0E

LESETSETOE

+E ETSETOE

IZ/2T/8T02

OZ/ET/8T0Z

BT ET/8T02

ST/2T/8T02

LTSET/EBTO0E

+T/2T/8T0S

ET/ET/8TOE

ZT/2T/2T08

IT/21/2102

OT 2T/ 28T02

LO0S2T/8T02

90/2T/2T02

SOSET/BTOE

+0/2T/8T02

E0SET/8TO0E

OE/TT/2T08

6Z/TT/2T0E

SZTSTTS8T0E

LTSTTSBTOE

QZSTTSEBTO0E

SESTTSaT0E

ZESTTSaTO0E

IZATT/8T02

OZ/TT/8T02

GT/TT/STO0Z

QLTI 8TO0Z

STATT/8T02

+TATT/8T02

ETSTT/8TOE

ZTATT/8TOE

GOSTT/STOS

SO0STT/STOS

LO0STTS2T0E

Q0STT/2T0E

28,07

21.0

[=1
[r=1
o

=)
Ly
=Y)

=
-+
=1}

.H_ .H. .H_ .H_ .H. .H_
— = oo — = L
=) (=1 — — — — —

=
o
[at]
(sAep Buipeay 2520 seas dad Aje|on juasoiad

[=1 =T
[=1 =+ m
—

22.0

==
o
—

=
—
—

=1
=
—

[=1
o

[=1
[==1

Last 40 days of observations (dates)



Volatility Indices for International Crypto Markets

Forecasting the Latent Volatility (Plot) (40 tics)

Daily International Crypto Currencies
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