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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 , 2022).

Mar-25 The indices can be updated hourly/daily (from prices 07.03.2025)
1. Volatility indices for Energy Commodities - Future markets; Nord Pool and the Ice
2. Volatility Indices for Norwegian Salmon markets_; Spot and One-month forwards
3. Spot Volatility Indices for Swedish Electricity Certificates markets; Spot and One Year Forward
4. Volatility Indices for the Norwegian Equity market (OB)
5. Volatility Indices for Norwegian Stock market
6. Volatility Indices for the International Equity markets
7. Volatility Indices for the US Equity Markets
8. Volatility Indices for International Commodity markets (the ICE futures)
9. Volatility indices for International Currency markets
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. 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.



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

Daily Nordic/Baltic Energy Commodity Indices Prices: Stochastic Volatilty (Plot) (120 tcs)
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st 120 days of observations (dates)

Daily Intemational Enerqy Commodity Indices/Prices: Stochastic Volatity (Plot) {120 tics)
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Stochastic Volatilty (75 tics)

Weekly Salmon Spot Prices

2. Volatility Indices for Salmon markets
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3. Volatility Indices for Electricity certificates markets; Spot and One Year Forward

Weekly Enerqy El-Certificates: Stochastic Volatilty (60 tics)
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4. Volatility Indices for the Norwegian Index Equity market (OB)

Daily Norwegian Equity Indices Prices: Stochastic Volatlty (12+ tics)
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5. Volatility Indices for Norwegian Stock Equity market

Stochastic Volatilty (120 tics)

Individual Horwegian Stock Equities
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6. Volatility Indices for the International Equity markets (indices)
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7. Volatility Indices for International Stocks (US)

Daily International Equity Stocks: Stochastic Volatifty (60 tics)
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8. Volatility Indices for International Commodity markets (the ICE futures)
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Daily Spot and forward GAS prices; Stochastic Volatility (120 tics)
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Daily International Exchange Rates: Stochastic Volatilty (120 tics)

9. Volatility indices for International Currency markets
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10. Volatility Indices for International Crypto Markets
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11. A. Volatility Indices for International Interest Rate / Bond Markets

Stochastic Volatilty (120 tics)

Daily European and US Interast Rates / Bonds
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Stochastic Volatilty (120 tics)

Daily ESG EuroStock indices

12. A. Volatility Indices for Euronext/MSCI ESG Stocks (Large 80, Climate, Low Carbon)

(EsA ) A ]OA, GuUSDISg (A=A ) ARSEon, QuUSDaSg
— = = T o = = — _ = = = = = = = = = =
— ] — — ] — = = R e R T R e T T 4
S~ T~ = T T~ SR =TT~ T B~ N I
Y 2 d - = — L
.4/ nnnnn
caseo
. )\ i
=t I WLV [ Y VA (N Sy
= LA 1 LL lesrea =
= 5 Ll & e
WD mmmmm =
= LaL Y T lezee
...... =
== = MM 7 - fe=s=e
=R T N L ey
= . — L 44 fezime
= =vsza
5 {7t e E By leees
= =
oy N N Ny eoszo = " T"T"rr Y fFews=o0
ﬂu..l =os=a = [=To=a
a =
= [ T e e—T | fberszo
Ry, o =
B L =ar=n fFrrs=n
= =
nnnnnnnnnn
T =
& @ e b - € ¥ R, D
=
= T e Lezene = @ pmd 4 |sose=e
= =
s 4 f 1S Fezee = osze
g 1 B
= fe=sra | | S A A ., W O e ] e e YY)
A
" I @« @ 000 MY L |ecse
. evsra N - S B .
= 4 s L& LA Firsre =
= E | T T~ | freme
\rm. ﬂﬂﬂﬂﬂﬂ = | LN | T |ezsra
=]
nnnnnn = R
<a>
.% \\\\\\ = A S e
K= T 3F [ .M uuuuu
- kF | = \ aaaaaa
rrrrrr — = bovora
. B l=osTa oy IWlw } .
=< - = =
ooooo e (<5 awsro
o — —_— ———
nnnnnn — = 7z -
- —~ = .y .
A y — = W @ r | peorze
uuuuuu — = 7
bY = = & | L | fprese
uuuuuu i =
= = NN IS T e
uuuuuu = © v
e ~ S £ e
oooooo L= = )
ddddd = z i Fezszr
= = = R R S,
=
\\\\\\ > =
ﬁﬁﬁﬁﬁﬁ = 2 D
= [ = P =
«««««« = [a=] -« J fe=r=s &
= = R =
\\\\\\ - o /) s
= = L crimr S
nnnnnn = St = =
|||||| = 1 [<*=% o
nnnnn & wy svemr B
= a m =
= .
b N = =2 A =
nnnnnn = == > < p—
= = ey % beos=e =
A A Leeere =1 = S
<L [T = = VN s beases =
5 = ) L]
ddddd wy sasE
D N S = ‘_ oo
< < =3
1 e o i Jr S breees
ddddd HIU 1 fe=sv%
— \\\\\\ o 4 .:, aaaaaa
ﬁﬁﬁﬁﬁﬁ = ! I
R ) - < 71t 11V Lezsee
ﬂﬂﬂﬂﬂﬂ =<3 4 -
g
nnnnnnnnnnn
= ¢ .
¥ | |ecss g .
\
\\\\\\ (=] . Fevsre
uuuuuu S PR
o —— 2
h weso — AN T e
uuuuuu N I I
|||||| o beosrr
uuuuu e ,
Trrmmn b w w lessas
- -
\\\\\\
\\\\\\
ﬂﬂﬂﬂﬂ -
oese
ﬂﬂﬂﬂﬂﬂ ¥ s sow
res L L |fearionr
T T [ A S S I S | [ S W APy
44444
......
ﬁﬁﬁﬁﬁﬁ A
uuuuu
\\\\\\ v
\\\\\\
aaaaa
\\\\\\
be=csax
\\\\\\ d e
‘‘‘‘‘
:::::
nnnnnnnnnnnn
A e e S SR K. D S S R R S S
nnnnnnnnnnn
| SR
‘‘‘‘‘‘ L K Lraror
nnnnnnnnnnn
nnnnnnnnnnn
,,,,,, \
HHHHH < fe=saa
EE s s S s s s s =T ETE S S Ss S s s =
S = =T sSssE=msSssSFTadgs S
1oAY AR IoA atSs 1o (TSR ) A IoA AU og

13



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

Stochastic Volatility (120 tics)

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

Stochastic Volatlty (120 tics)

Individual Norwegian Stock Equties
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