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).

Jul-20 The indices can be updated hourly/daily (from prices 08.05.2020)
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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.



Nordpool and the Ice

Daily Energy Commodity Indices/Prices: Forecasting the Latent Volatility (Plot) (60 tics)

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

2.

Forecasting the Latent Volatility (60 tics)

Weekly Salmon Spot Prices
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Spot and One Year Forward

’

Volatility Indices for Elcertificates markets

3.

Weekly Energy El-Certificates: Forecasting the Latent Volatility (60 tics)
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Volatility Indices for the Norwegian Index Equity market (OB)

4.

Daily Norwegian Equity Indices/Prices: Forecasting the Latent Volatility (60 tics)
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Volatility Indices for Norwegian Stock Equity market

5.

Individual Norwegian Stock Equities: Forecasting the Latent Volatility (60 tics)
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Volatility Indices for the International Equity markets (indices)

6.

Daily International Equity Indices/Prices: Forecasting the Latent Volatility (60 tics)

OMx530 €} Russel_2000 B> Nikkei 225 - MSCI 3¢ 0Bx2S

Dow Jones £ FTSE 100

© spso0 G nasoaq

I

(C) PBSolibakke

E0/L0/02

20/40/02
‘S\na\aw
0E/90/08
‘mm\ma\aw
.mN\oD\DN

52/90/02
.¢N\m5\_um
‘mN\um\uw

zz/a0/0z
‘mﬂ\um\uw
‘mﬁ\ma\aw
LT/30/02

9t/90/02
ST/30/02
21/90/02

TT/90/02
‘mﬁ\ma\aw
60/90/02
‘ma\ma\aw
.mn_\mm_\_uw
+0/90/02
.mn_\mm_\_uw
‘mn_\um_\n_w

10/30/02
‘mm\mm\uw
‘mm\ma\aw
42/50/02

9g/30/02

Te/s0/0eg

0Z/50/02
‘mﬂ\mm\uw
81/50/02
‘mﬁ\ma\aw
ls1/50/02
£1/30/02
‘mﬂ\mu\aw
‘S\ma\aw
80/50/08
M_u\mnx_uw
‘mn_\mm_\_uw

S0/50/02

+0/50/02

10/50/02
0EfF0/02

6Z/40/02
‘mm}“a\aw
.mN}uD\DN
‘vN\vm\uw

£2/40/02
‘WN}E\DW
|tzs0s0z
0z/b0/02
‘E\vu\aw
.mﬁ?a\aw
ST/¢0/02

+T/P0/02
ET/+0/02
60/40/02

80/%0/02

30.0

28.0

26,0

24,0

22,0

= =2 =
+

(shep Bupesy zsg) 4eap Jad Ayeos uediad

20,0
g
&
12,0
10,0

8.0

6.0

=
o

z2/50/02

Last 60 days of observations (dates)



KO Stock

AAPL Stock £y PH Stack

© MU Stack B MSFT Stock

Forecasting the Latent Volatility (60 tics)

Daily International Equity Stocks

Volatility Indices for International Stocks (US)
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Volatility Indices for International Commodity markets (the ICE futures)

8.

Forecasting the Latent Volatility (60 tics)

Daily International Commodities
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Volatility indices for International Currency markets

9.

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

Forecasting the Latent Volatility (60 tics)

Daily International Crypto Currencies
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11. Volatility Indices for International Interest Rate Markets

: Forecasting the Latent Volatility (60 tics)

Daily European and US Interest Rates
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12. Volatility Indices for Norwegian and International Equity Markets

Individual Norwegian Stock Equities: Forecasting the Latent Volatility (60 tics)
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Daily International Equity Indices/Prices. Forecasting the Latent Volatility (60 tics)
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