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, 2020).

Apr-22 The indices can be updated hourly/daily (from prices 02.04.2022)

Volatility indices for Energy Commodities - Future markets; Nord Pool and the Ice
Volatility Indices for Norwegian Salmon markets
Spot Volatility Indices for Swedish Electricity Certificates 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 the US Equity markets
Volatility Indices for International Commodity markets (the ICE futures)
Volatility indices for International Currency markets
. Volatility Indices for International Crypto Markets
. Volatility Indices for International Interest Rates /Bonds Markets
. A. Volatility Indices for Euronext ESG Stock indices
. B. Volatility Indices for Bond (non-) ESG indices
. Volatility Indices for Norwegian and International Equity 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.



Step Ahead Latent Volatility (Plot) (50 tics)

Nordpool and the Ice

’
Daily Energy Commodity Indices/Prices

Volatility indices for Energy Commodities - Future markets
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Volatility Indices for Salmon markets

2.

Stap Ahead Latent Volatility (60 tics)

Weekly Salmon Spot Prices

& salmon-Saot

(C) PBSulibakke

a0

e

B

Conmem BUPEL] 25 Jeas dad ALILEOA JusouEg

e

R

sr/e0/Es

RRPEEYES]

]

sa/En/EE

aT/En/EE

Tr/EnsEE

+oszosEs

EEYSsVEES

TesTosEs

+r/ToszEE

co/tosEs

tE/ETATE

v/t

LT/ETATE

OT/ETATE

EO/ET/TE

SETSTT/TE

ET/TT/TE

ETATT/TE

SOATT/TE

ez/0T/T2

zz/otsTE

ST/OTSTE

s0/0TsTE

TO/ETATE

PE/BOSTE

LT/EOSTE

OT/EO/TE

EO/E0/TE

LEsED/TE

0zEsE0/TE

ET/E0sTE

so/EosTE

nE/L0/TE

Ez/L0/TE

ST/ Lo/ E

en/Loste

zo/Loste

sz/o0/TE

sT/o0/TE

TT/eO/TE

+0/00/TE

azs/s0/TE

TESSO/TE

FTASO/TE

LOsS0/TE

DEAMAO/TE

sz posTE

ST ROsTE

B0 rOsTE

Zo/e0sTE

oz/EO/TE

BT/EO/TE

ST/EO/TE

SO/E0/TE

SE/EO/TE

BT E0/TE

Br/EO/TE

s0/E0/TE

eEsTO T E

Lask 60 Weekty observations (week)



Spot and One Year Forward

’

Volatility Indices for Electricity certificates markets

3.

\Weekly Energy El-Certificates; Step Ahead Latent Volatility (60 tics)
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Step Ahead Latent Volatility (60 tics)

Daily Nerwgian Equity Indices/Prices
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Step Ahead Latent Volatility (60 tics)

Individual Norwegian Stock Equities
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Volatility Indices for Norwegian Stock Equity market
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Volatility Indices for the International Equity markets (indices)

6.

Daily International Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for International Stocks (US)

7.

 Step Ahead Latent Volatility (50 tics)

Daily International Equity Stocks
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Daily International Commodities: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for International Commodity markets (the ICE futures)
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Volatility indices for International Currency markets

9.

Daily International Exchange Rates: Step Ahead Latent Volatility (60 tics)
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10. Volatility Indices for International Crypto Markets

: Step Ahead Latent Volatility (60 tics)

Daly International Crypto Currencies
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Step Ahead Latent Volatility (60 tics)

Daily European and US Interest Rates / Bonds
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11. A. Volatility Indices for International Interest Rate / Bond Markets
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Step Ahead Latent Volatility (60 tics)
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12. A. Volatility Indices for Euronext/MSCI ESG Stocks (Large 80, Climate, Low Carbon)
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12. B. Volatility Indices for Euronext BONDS (CB ESG Climate, CB ESG Universal)

Step Ahead Latent Volatility (60 tics)

Daily ESG Bond indices
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13. Volatility Indices International Stocks and Indices

a6 valatility per vear

1

Individual Norwegian Stock Equities: Step Ahead Latent Volatility (60 tics)
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Daily Norwegian Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)

,_’/' & obyindes [ briinder 4 alshndk & orencex F ofvindex 4| chiindes

a6 volatility Year

bl T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T
! AT D0 0BT OUIZ D3 DM 0T OMA8 10 OLE0 DMEDLR4 OLES OLO6 M7 OL2E OuSP 021 OO 003 0G4 02T 023 0209 020 021 D24 A5 O QAT 0248 0ol I 0RRY 024 025 D8 0RO OGMZ DMO3 M4 O0MO7 0308 000 00 0311 0314 035 (306 0317 038 (M 02 0923 MM 0305 G2 0309 0 031 M

Daily International Equity Indices/Prices: Step Ahead Latent Volatility (50 tics)
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