Professor Per B Solibakke, NUN

We use a method that is a form of nonlinear Kalman filteringe mMbthod can be used twrecast theunobservableof nonlinear latent. Hace, we have
obtainedre-projected Latent/olatility (filtered volatility for forecasting the lant volatility process)

The important application r@rojection, which is a form ofionlinear Kalman filtering, can be used to foast the unobservablef nonlinear latent variables
models. The leading exareds forecasting thevolatility process of continuous time stochastic volatility modelslé@ag& Tauchen 2022).

Aug24 The indices can be updated hourly/daily  (from prices09.08.2024)

Volatility indices foEnergy CommaoditiesFuture markets; Nor@ool and the Ice
Volatility Indices foNorwegianSalmon markets; Spot and Onenonth forwards
SpotVolatility Indices foSwedistEkctricity @rtificates markets; Si and One Year Forward
Volatility Indices for the Norweaih Equity market (OB)

Volatility Indices for Navegian Stock market

Volatility Indices for the Interrtaonal Equity markets

Volatility Indices for th&JS Equityarkets

Volatility Indices for International Commodity nkats (the ICHutures)

Volatility indices for Interational Currency markets

10. Volatility Indices for Interri@onal Crypto Markets

11. Volatility Indices for Internationdhterest Rate¢BondsMarkets

12. A.Volatility Indices for Euronext ESG Stock indices

12. B.Volatility Indices for Bond (nenESG indices

13. Volatility Indices for Norwegian and International Equity Markets
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Cryptocurrency Meaning Explained

Lots of people engage in Bitcoin trading axittoin investmentsNot so many of themknowt K & G KS GSNY WONRLIIi2O0d2NNBy O&dQ A
that their credors use cryptographic andhta encryption techniques to create the underlying programming codes. The generation of new units (coins) and
the transfer of funds depend solely @ghe algorithm.
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Volatility indices for Energy Commoditiesuture markets; Nordpool and the Ice

Daily Energy Commodity Indices/Prices: Stochastic Volatility (Plot) (120 tics)
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2. Volatility Indices for Salmon markets

Weekly Salmon Prices: Stochastic Volatility (60 tics)
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3. Volatility Indices for ELtricity certificates markets; Spot and One Year Forward
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@ E-cert-Spot B El-Cert-NarOVF

Weekly Energy El-Certificates: Stochastic Volatility (60 tics)

758

722

68.7

65.1

3
=

58.0

544

50.8

473

=
=
=

=
Percent Future Volatility per Year (52 trading weeks)

3621 36.6

3301 \ \ 330

20381 294

2671 A 25.9

Z. ¥ o 2 L) L) 4 P > 2 & & \ ] £ ) ] > ) & o ) . > - 3 3 - a 3 - & > > L) & & a A & & o ) J &£ a3 23
& d S8 P O i & Ed FF FAF AV SN S AV o R E & F888 &84

Last 60 Weekly observations (week)



4. Volatility Indices for the NorwegidndexEquity market (OB)

Daily Norwegian Equity Indices/Prices: Stochastic Volatility (12+ tics)
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5. Volatility Indices for NorwegiaBtockEquitymarket

Individual Norwegian Stock Equities: Stochastic Volatility (120 tics)
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6. Volatility Indices for the International Equity markéitsdices)

Percent Volatility per Year (252 trading days)

Daily International Equity Indices/Prices: Stochastic Volatility (60 tics)

407 40
@ sps00 B 1ASDAQ ¢ Dow Jones & NASDAQ10D ¥ Russel 2000 4 NSCT @ FTSE 100 @ OMXS30 © Nikkel 225 @ DAX30 @ CAC40 @ 08X25 © Euronext 100

35 35

301 30

2!

Percent Volatility per Year (252 trading days)

~

e
153

Last 120 days of chservations (dates)



7. Volatility Indices for Internationd@tocks (US)

Percent Volatility per Year (252 trading days)

Daily International Equity Stocks: Stochastic Volatility (60 tics)
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8. Volatility Indices fotnternational Commodity markets (the ICE futures)

Daily International Commuodities: Stochastic Volatility (120 tics)
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9. Volatility indices for International Currency markets

Daily International Exchange Rates: Stochastic Volatility (120 tics)
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10. Volatility Indices for International Crypto Markets

Daily International Crypto Currencies: Stochastic Volatility (120 tics)
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11. A.Volatility Indices for Internationdhterest Ratd Bond Markets

Daily European and US Interest Rates / Bonds: Stochastic Volatility (120 tics)
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12. A.Volatility Indices foEuronextMSCIESG Stocks (Large 80, Climate, Low Carbon)

Daily ESG Stock indices: Stochastic Volatility (120 tics)
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12. B.Volatility Indices foEuronextBONDS (CB ESG Climate, CB ESG Universal)

Daily ESG Bond indices: Stochastic Volatility (120 tics)
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13. Volatility Indicednternational Stocks and Indices
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