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 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).

Oct-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.
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Forecasting the Latent Volatility (Plot) (60 tics)

Daily Energy Commodity Indices/Prices
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Volatility Indices for Salmon markets

Weekly Salmon Spot Prices: Forecasting the Latent Volatility (60 tics)

© Salmon-Gpot
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Last 60 Weekly observations (week)



Volatility Indices for Elcertificates markets ; Spot and One Year Forward

-Certificates: Forecasting the Latent Volatility (60 tics)

Weekly Energy E
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Volatility Indices for the Norwegian Stock Equity Index market (OB)

 Forecasting the Latent Volatility (60 tics)

Daily Norwegian Equity Indices/Prices

+0/0T/5T02
eosoTseToE
Z0/0TS5T02
TO/0TAETOZ
oese0s6T0E
LZ/E0OS6TOE
9zZ/60/6T02
.m.w\m._u\m.ﬂ_um
‘vw\m.n_\m..n_uN
EZ/50/6T02
oz/e0/eToE
‘m.ﬁ\m._u\m.ﬂ_um
\m“.ﬁ\m._u\m..n_uN
AT/E0S6TOS
.m.ﬂ\m._u\m.ﬂ_um
\mﬁ\m._u\m.ﬂ_um
‘Na\m._u\m.ﬂ_um
‘.n.n\m._u\m..n_um
|_n_ﬂ\m._u\m.ﬂ_um
soss0seToz
‘m._u\m._u\m.ﬂ_um
\m_u\m._u\m..n_um
voseoseToz
£0/60.6TOZ
\ND\m._u\m.ﬂ_uN
‘Dm\m__u\m.ﬂ_um
6Z/80/6T02
2z/80/6T0Z
.z/eoseToz
9Z/80/5T02
EZ/80/6T0OS
.Nw\m__u\m.ﬂ_um
‘HN\mD\m..HDN
0Z/80/6T02
stsE0/8T0E
‘uﬁ\m__u\m.ﬂ_um
ST/80/6T0Z
+I/80/6T0O2
.ma\m__u\m.ﬂ_um
\Nﬁ\m__u\m.ﬂ_um
60/80/5T02
‘m:u\m_u\m..n_uN
J..rD\m__u\m.ﬂ_uN
90 /80,6 T0OZ
‘m_u\m__u\m.ﬂ_um
\N_u\m_u\m..n_uN
10/80/6T0O2
Te/4056T02
\Dm\\r_u\m.ﬂ_um
6z/.0/5T02
9Z/L06TOS
SZSL0SETOE
+ESLO0SETOE
£2/.0/5T02
ZTSLOLGTOZ
.m.ﬁ\h_u\m.ﬂ_um
ST /Li0/6T0OZ
LAT/2056T02
.m.a\h_u\m.ﬂ_um
‘m.n\xr_u\m..n_um

ZTSL06T02

x ‘
S
=2
=
< |
=
=
2
e |
2
=
= |
=
-
]
Z
=
=
=
= |
o
=
=
=0
“m
- |
]
Z
=
=
5
2
e
&
=
=
=
2
= = = = = = = = =] = = =
o o — (=3 (= [==] -~ =1 L =+ o o
5 f] o = = = ]

=1 — - — —=
{sAep Bulpeay =520 aeay aad Ajpie|os, juas

SETS|

Last 60 days of observations (dates)



Volatility Indices for Norwegian Stock Equity market

 Forecasting the Latent Volatility (60 tics)

Individual Norwegian Stock Equities
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Volatility Indices for the International Equity markets

 Forecasting the Latent Volatility (60 tics)

Daily International Equity Indices/Prices
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Volatility Indices for International Commodity markets (the ICE futures)

Forecasting the Latent Volatility (60 tics)

Daily International Commodities
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Volatility indices for International Currency markets

Forecasting the Latent Volatility (60 tics)

Daily International Exchange Rates

CHFAISD € USD Index
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Volatility Indices for International Crypto Markets
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Forecasting the Latent Volatility (60 tics)

Ies/280/6T02
0e/20/6T02

6zZ/280/6T02

B SZS8056T0OS

Lz/E0SGTOS
.ww\ma\mﬁum
\mw\m__u\m.ﬁ az
.vw\ma\mﬁum
‘mN\m:u\m..ﬂ az
|NN\mD\mﬁDN

T 80 6T02

Daily International Crypto Currencies

oz/280/6T02

ST/805°6T0OZ

ST/80/6T02

ATASB05°6T 02

9T/280/6T02

ST/80/6T02

+T/ 80/ /6TOS

ETS805°6T 02

ZTAE056T 02

IT/80/6T02

OT/S0/6TOS

60780 6T0S

S0/805°6T0OS

L0/80/6T02

. gos/280/5T02
% sSOS80/6T0OS

+0/280/56T0S

/

EEEEE
~ s =]
~ =+ = = == = =] =1
{sAep Buipeuay gas) aea, dad Aje|os juaouaad

= s
= ~

5.0

=
Lo
—

a5
250
2.5
200
17.5

o =

80,0
575
55,0
52.5
0.0

Last 60 days of observations (dates)



