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 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).

May-21 The indices can be updated hourly/daily (from prices 07.05.2021)

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

10 Volatility Indices for International Crypto Markets

11. Volatility Indices for International Interest Rates Markets

12. 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: Forecasting the Latent Volatility (Plot) (60 tics)
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Volatility Indices for Salmon markets

2.

Weekly Salmon Spot Prices: Forecasting the Latent Volatility (60 tics)
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Spot and One Year Forward
Veekly Energy El-Certificates: Forecasting the Latent Volatility (60 tics)

’

Volatility Indices for Elcertificates markets
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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)

T oferdex € chvinder

alsis 4 aning

© ot inde [ b ndes

=
=
&=
mH

2105

D JBBA I8 AIREIOA ILISSIEd

130

covsose

an/s0/E

so/s0/E

vossnsiE

Eo/so/tE

QEA0/TE

BEAO/TE

Bz/rO/TE

Lzrvastz

as/e0/TE

eesv0/TE

eesvosTE

R

oa/eosTE

ATAO/E

are0/E

storasTE

PT/ROSTE

L]

]

anseo/TE

Bo/eosTE

coseosia

ons0/E

Tase0sE

1E/E0/TE

oE/E0/TE

ez/eastE

as/eos/E

e

va/Eo/iE

]

EE/c0/E

aL/E0/E

atseosE

s1re0/1E

atveastE

st/eosE

zr/eose

TiensTE

ot/enstE

A0/E0/E

ao/cosE

so/c0/E

vossos1E

eoveasts

zn/eose

ta/ensE

st/zastE

wrizose

at/zose

Er/zome

Tr/E0sE

ot/aosE

ao/E0/ s

Last 60 tizys of abservations (dates)



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

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

£ Euronest 100

Sowa Beaca & omxes A

FTSE 100 € OMXG30 B Russel_2000 - Nikei 225 ¢ bl

v

) 57500 Fnesoaq 4 pow Jones £ HASDAGI00

{0 PRGAERALL

so/so/e
ao/s0/1E
s0/50/0E
vos0/TE
Heorsosrs
[oee0/1E
aEAO/TE
Bz/POTE
2z/P0TE
as/e0/E
ease0/E
eeseo/E
TEroE
oE/vo/TE
AT/0/TE
oT/e0/E
ST/POTE
PTO/TE
er/O/E
er/eoiE
eo/bO/E
Bo/v0/TE
zo/vo/rE
on/e0/TE
s0/e0/1E
To/rosTE
Te/EO/TE
oesEo/TE

ea/ma/t

&

Last 60 days of hservations (daes)

sE/mo/E

sa/e0/1E

vasen/iE

cE/CO/E

BE/c0/E

aT/C0/E

st/e0/TE

21/E0/12

ar/eo/E

st/eo/E

a1/e0/1E

Ti/E0/1E

orseosE

a0/C0/E

anscosE

soreo/TE

vosso/tE

eo/eo/E

zo/eo/s

To/E0/1E

as/z0/15

sa/20/15

vE/EO/LE

casE0sE

zz/za/1E

et/zo/TE

wiizo/E

er/zoie

ar/zoE

a1/20/15

11/20/15

orsE0sE

210

10

(SARD BUIBE.] ZHZ) JESA 480 AUIIEIOA LSS

120




Volatility Indices for International Stocks (US)

7.

Daily Internaticnal Equity Stocks: Forecasting the Latent Volatility (60 tics)
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8. Volatility Indices for International Commodity markets (the ICE futures)

Daily International Commodities: Foracasting the Latent Volatility (60 tics)
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Daily International Exchange Rates: Forecasting the Latent Volatility (60 tics)

W

Volatility indices for International Currency markets
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10. Volatility Indices for International Crypto Markets

Daily International Crypto Currencies: Forecasting the Latent Volatility (60 tics)
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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 Nerwegian Stock Equities: Forecasting the Latent Volatility (60 tics)
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Daily Norwegian Equity Indices/Prices: Foracasting the Latent Volatility (0 tics)
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Daily International Equity Indices/Prices: Forecasting the Latent Volatility (60 tics)
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