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).

May-22 The indices can be updated hourly/daily (from prices 06.05.2022)

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.



Nordpool and the Ice

Volatility indices for Energy Commodities - Future markets;

1.

: Step Ahead Latent Volatility (Plot) (60 tics)

Daily Energy Commodity Indices/Prices
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Volatility Indices for Salmon markets

2.

Step Ahead Latent Volatility (60 tics)

Weekly Salmon Spot Prices
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Spot and One Year Forward

’

Volatility Indices for Electricity certificates markets

3.

Step Ahead Latent Volatility (60 tics)

Weekly Energy El-Certificates
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Volatility Indices for the Norwegian Index Equity market (OB)

4.

Step Ahead Latent Volatility (60 tics)

Daily Norwegian Equity Indices/Prices

ofsindey @ ohindex

allshrids A ongindex

@ obx index [ bmi index

/

/
M
74
1

-\

20./50/228

(C) PRC
£=

26.0

24.0

=
o
&

2
=

W
:

{sAep Buipeay z52) seap Jad Ajne|os jusouad

=
=

{
)/

14,

~
=}

0,'50/28

P 0. S0/ES
Wa..ma\ww

.I
Pen,’'50/22
s

EZ/F0SEE

ss/+0/28

LEAD/EE

QZ F0/EE

SE/+0/2E

ZEf0/EE

TZ 0/

02/+0/22
ST/0/28

FLAPOSES

ET/40/EE

STA+0/28

TI +0/22

20/+0/22

L0028

20,0728

SO/P0/EE

+0/4 0,23

TO R0/

TESEOSEE

OE/ED/2E

SE/EDSEE

82/E0/22

se/eEnsza

+ErEDSES

EZ/E0/EE

Zs/ens/ze

TZAE0/EE

ST/E0/ZE

LI/EDSEE

9T/ED/EE

ST/E0/EE

+I/20/22

TIFEDSEE

OT/E0/Z2

60/E0/22

80/E0/28

LO7E0/EE

+0/E0S2T

E0/ED/2E

Z0r/E0 22

TO/E0/EE

ss/20/28

Serfenlee

+2/20/22

es/20/28

zere0n/ee

TZ/Z0/2E

8L/20/228

LT/ED/EE

OT/Z0/EE

ST/20/88

+TLA/E0SES

TT/Z0/ZE

0T/ 20722

60/20/28

Last 60 days of ohservations (dates)



Volatility Indices for Norwegian Stock Equity market

5.

» Step Ahead Latent Volatility (60 tics)

Individual Norwegian Stock Equities
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6. Volatility Indices for the International Equity markets (indices)

Daily International Equity Indices/Prices: Stochastic Volatility (60 tics)
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Volatility Indices for International Stocks (US)

7.

Stochastic Volatility (60 tics)

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

8.

Stachastic Volatility (60 tics)

Daily International Commodities
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Volatility indices for International Currency markets

9.

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

» Step Ahead Latent Volatility (60 tics)

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

Step Ahead Latent Volatility (60 tics)

Daily European and US Interest Rates / Bonds

EchRateSy A Treasury3y  TreasuryiOy < TreasurySy

@ Echratedny [ EctRateldy

o)

(C) PBSolibakke

Q0/50/28
S0S50/28
POSSOSES

Z0/50/28

20/50/23
SE/FO/EE

g+ 0722

LBAO/EE
QT PO

SEHF0/ET

2+ 0,223

TZ/P0SEE

0 #0228

6T/ 0/22

+LPOSEE

ET/+0/22

ET +0/23

T/ P02

S0/+0/22

£0/40/23

QO/E0/EE

S0/P0/22

+040/22

TO/E0SES

TIESE0S2E

0efE0/2S
52/E0/28

SZSEDSEZE

Se/E0/223
+S/EOSEE

ET/EOSES

gelEns2e

Ta/En/za
ST /EOSES

LTSEQSEE

9T/ED/EE

ST/EDSES

+TSEDSEE

TT/ED/EE

OT/EOSES

E0SEDSZE

80/E0/22

LOJEDSES

+O/EDSEE

EOSEDSES

Z0/E0/EE

TO/EDSES

ge/z0/28

Se/20/22

+E/E0SEE

EefZ0/2e

2e/z0/223

TE/E0 28

STSZ0/ZE
£T/80/28

9T /z0 28

STSZ0/22
+1/80/88

TI/Z0/28

OT/Z0/22

60/20/22

500

45.0

) =)

=) =)
= I = w
&

= = =
(sSAED BUIpEl] 2670 JESA Jad A [11E|0M JUSDISd

2000

=]
w

Last 60 days of obeervations (dates)

12



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

Step Ahead Latent Volatility (60 tics)

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

Step Ahead Latent Volatility (60 tics)

Daily ESG Bond indices
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Volatility Indices International Stocks and Indices
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Individual Norwegian Stock Equities: Step Ahead Latent Volatility (60 tics)
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Daily Norwegian Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)
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Daily International Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)
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