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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 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 unobservables of nonlinear latent
variables models. The leading example is forecasting the volatility process of continuous time stochastic volatility models (Gallant & Tauchen, 1998).

Jul-21 The indices can be updated hourly/daily (from prices 02.07.2021)

Volatility indices for Energy Commodities - Future markets; NordPool 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 Markets

. Volatility Indices for Euronext ESG Stock indices

. 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.



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

1.

Daily Energy Commodity Indices/Prices: Step Ahead Latent Volatility (Plot) (60 tics)

Brert 0 G WTI0I B Rotterdan Coal

OF & We-Carbon £ The los-Carban 7

L0

Qe e or Ge

(C) PBSalibakke

2o/e0/1z

tosin/E

oesan/TE

eesan/ e

wesan/tE

sasan/TE

a0/

Easan/iE

aasansiE

TEsI0/TE

atsen/tE

LrronsE

orren/TE

srse0/E

pT/E0/TE

Tr/e0/1E

ot/en/1E

sasan/1E

wosan/tE

rofan/ie

wosan/E

Eosan/tE

zosan/is

TosensTE

Tess0/TE

Ba/50/1

ra/a0/TE

QEss0E

SEss0E

LassnsiE

OEss0E

aLss0sE

st/aa/tE

wr/a0/1E

zt/a0/12

Tr/a0/1E

orsn/rE

rossusrE

ao/s0/TE

so/E0/1E

]

eo/s0/tE

oesv0/TE

ea/v0/TE

Bz/v0/TE

casosie

aesr0iE

Easrnsis

aasrnsis

vasrnsiE

ozsea/TE

aT/e0/TE

otsea/TE

stse0/TE

PrADTE

ErspnsTE

zropnsTE

cosposTE

so/posTE

roe0/TE

so/e0/TE

CSARE BUIPEIY 252D J88A 150 AJIIEIGA ILUSDI8D

Last 60 deys of obsenvabons (dates)



£ saman-spot

Weekly Salmon Spot Prices: Step Ahead Latent Volatility (60 tics)

Volatility Indices for Salmon markets
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@ ecert-spot GECent-0

Spot and One Year Forward
Weekly Enargy El-Certificates: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for Elcertificates markets
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Daily Norwegian Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for the Norwegian Index Equity market (OB)

© ot inde [ b ndes

so/z0/te

To/n/te

oesansTE

413

ea/a0/TE

) PBSolib

aa/a0/TE

(

sE/O0/TE

+E/o0/TE

Ez/en/TE

zzsen/TE

Tesen/te

at/en/te

Lrpenste

at/enstE

sT/e0/TE

+1/00/TE

Trsen/TE

otsen/TE

aosen/Tz

ao/en/te

cosen/te

vosen/te

Eo/ensta

ao/en/ta

Tasen/tE

TEsA0/TE

Bz/s0/T2

sz/s0/tE

as/a0/TE

v

wre

na/s0/TE

a1/50/TE

asan/tE

wi/a0/E

ErsanstE

T1/E0/TE

ot/aa/tE

co/mn/ie

an/sn/te

so/s0/tE

vo/so/te

cossnste

aEAn/E

BEAN/LE

sz/ea/TE

Lzea/tE

as/en/ie

EEsn/tE

sa/v0/TE

a0/t

as/e0/TE

ALAO/E

arensE

st/ea/TE

r1/e0/TE

Erin/tE

Erien/ie

aosen/te

ao/v0/TE

Lo/en/ta

Gosn/tE

200

4.

180
140

(BABP BLIPEIY E52) JESA 180 AUINEIOA IUSSISY

sE/s0/TE 5

Last 60 deys of observatins (dates)



Volatility Indices for Norwegian Stock Equity market

5.

: Step Ahead Latent Volatility (80 tics)

Individual Norwegian Stock Equities
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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.

Daily International Equity Stacks: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for International Commodity markets (the ICE futures)

8.

Daily International Commodities: Step Ahead Latent Volatility (60 tics)
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Volatility indices for International Currency markets

9.

 Step Ahead Latent Volatility (60 tics)

Daily International Exchange Rates

4 bitsh PoundUSD £y YeryUSD 7 CHFAISD USD Index B IMF SORY

Gz Besz

¥ i

) PBSolibakke

145

140

pERS

1O

o

o
(SARD Buipen 252) Jea dad Al

105
100
9.

HEIOA YUEaIE

z0/20/tE

To/zo/tE

oe/a0/1z

ez/90/12

Bz/00/T2

sa/e0/t2

+a/00/18

ez/90/12

zz/o0/12

T8/00/12

at/en/tz

Lr/e0/1E

o1/00/12

s1/00/12

vr/00/18

Tr/e0/1E

ot/90/12

s0/90/T2

a0/o0/1E

co/en/te

+0/00/18

£0/o0/Tz

zo/o0/12

To/a0/1E

Te/s0/18

8z/50/12

cz/s0/tE

oz/s0/12

sa/s0/12

vE/s0/1E

Ta/s0/t

oz/s0/12

s1/50/1

Br/s0/t8

er/s0/te

v1/50/12

e1/so/tz

sr/s0/12

Tr/50/1E

o1/s0/t

co/so/tE

Q0/50/12

S0/50/12

+0/50/18

£0/s0/12

oe/vo/tE

6z/r0/1E

BE/p0/1E

cz/vo/tE

oz/v0/TE

ez/vo/tE

sa/p0/tE

ra/ro/te

oz/vo/TE

s1/v0/TE

or/r0/tE

S1/A0/E

wrpO/E

er/vo/TE

z1/v0/TE

so/b0/tE

Last 60 depsof observations (dates)

10



Daily International Crypto Currencies: Stap Ahead Latent Volatility (60 tics)
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10. Volatility Indices for International Crypto Markets
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Daily European and US Interest Rates: Step Ahead Latent Volatility (60 tics)
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11. Volatility Indices for International Interest Rate Markets
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12. Volatility Indices for Euronext ESG Stocks (Large 80, Climate, Low Carbon)

Step Ahead Latent Volatility (60 tics)

Daily ESG Stock indices
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13. Volatility Indices for BONDS (CB Eur IG, CB ESG Climate, CB ESG Universal)

Step Ahead Latent Volatility (60 tics)

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

Individual Norwegian Stock Equities: Step Ahead Latent Volatility (60 tics)
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