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).

Jun-22 The indices can be updated hourly/daily (from prices 03.06.2022)

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.
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Daily Energy Commodity Indices/Prices; Stochastic Volatility (Plot) (60 tics)

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

2.

: Stochastic Volatility (60 tics)

Weekly Salmon Spot Prices
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Spot and One Year Forward

’

Volatility Indices for Electricity certificates markets

3.

Weekly Energy El-Certificates: Stochastic Volatility (50 tics)
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Daily Norwegian Equity Indices/Prices: Stochastic Volatility (60 tics)
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Individual Norwegian Stock Equities: Stochastic Volatility (60 tics)
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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: Stochastic Volatility (60 tics)
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Volatility Indices for International Stocks (US)

7.

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

8.

Daily International Commodities: Stochastic Volatility (60 tics)
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Volatility indices for International Currency markets

9.

Daily International Exchange Rates: Stochastic Volatility (60 tics)

British Pound/USD sk VeryUSD 5 CHRSD 4§ USD Indee B INF SDRYV

50

& novuzo B furs

.

kY

(C) PRSolbakie”

\

Py

155

CsAep Bupesy 2s2) aees ded ALREOs JuBcIEg

eo/en/zz

ansensEs

TosensEE

TE/sasEE

we/soses

casansas

azss0/EE

sEfsusEE

ve/sosze

ea/ansas

[FEV TR

aT/50/88

st/sos/es

PAYETVESS

ar/snszz

EtsansEs

aTra0/E8

Ti/sasEE

ot/Eoses

sO/s0sEE

so/snsas

sofs0sEE

+O/S0/ES

EEYERYES

zo/snszz

BEfrnsEE

Az e0/Es

LEfrO/EE

eE/Las/Es

se/roses

aasensas

TEA O EE

az/e0/as

et/roses

st/roses

STARO/EE

FTAPOSEE

Et/eosEs

ar/ensEE

TrensEs

a0/e0/EE

LoprosEE

so/easEs

so/roses

rOsensEE

TO/p0/EE

Te/E0sEs

ac/eo/as

az/eosEs

mz/En/zs

safensEs

wE/EO/EE

ez/easEs

za/enszz

reseoses

at/ensas

PRVEVES

at/easas

st/enses

AP ELYES)

TirensEs

Last 60 days of ohservations (Gates)

10



10. Volatility Indices for International Crypto Markets

Daily International Crypto Currencies: Stochastic Volatility (60 tics)
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11. A. Volatility Indices for International Interest Rate / Bond Markets

Stochastic Volatility (60 tics)

Daily European and US Interest Rates / Bonds
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12. A. Volatility Indices for Euronext/MSCI ESG Stocks (Large 80, Climate, Low Carbon)

Stochastic Volatility (60 tics)

Daily ESG Stock indices
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12. B. Volatility Indices for Euronext BONDS (CB ESG Climate, CB ESG Universal)

Stochastic Volatility (60 tics)

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

Indivicual Norwegian Stock Equities: Stochastic Volatility (60 tics)
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Daily International Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)
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Last £ days of obssrvations (dates)
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