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).

Nov-20 The indices can be updated hourly/daily (from prices 02.10.2020)

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.
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Daily Energy Commodity Indices/Prices: Forecasting the Latent Volatility (Plot) (60 tics)

-l SOsTT A0S
SOST TS0

OSSO

EOST TS0

N~
(C) PBSolbakke

" ZoSTTAOE
:k\\ nEsOTi0s

./.. ez /0T /02
— BES0T A 08

v sz /0T O
e -

- QELOT SO
’ - smsntonE
\H z=s0T 0=

<L T=so0T 02

o= 0T 02

o
atsorios
[
[
crsotios

ZTCOT O

E0/0T TS

BOS0T A 02

L0 0T O

SOLOT A

Ef=Vah ¥t

ZOSOTSOE
TOSOT SO
‘DM\DD\DN
‘UN.\UU\DN
‘mN\mU\DN
wMN\UU\UN

+Ese0 s

EZsEOsOE

== a0,/ m02

TE A0S

BT /A0

LT EOSOE

ST/E0 0
[
[P
| seosos
[ orre0roz
| covensos

BO/E0 0

£ 0SG0502

+OSEOSOE
sose0/08

=ZosE0 s

= ToSEOS e

TEsEO0 /08

s=sE0 /02

L=sE0 /02
s=s20/02

EEFETPISE

lﬂ“:""{ EEAB0S0E

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

- TESE0 08

o= a0/m08

ET a0/

aT a0 s

M\ srsens0E
T sEOS DS

kil

1.

E = =5 o

13

CmAEp BLipEa) Z5s) dees amd ANGEos JumSaE g

Last 60 dzys of chsenvations (dates)



Volatility Indices for Salmon markets

2.

Foracasting the Latent Volatilty (60 tics)

Weekly Salmon Spot Prices

Saiman-Spot

e

(C) PBSolbakke

oEsOTsOE

EZSOT/OE

ST 0TSO

EOAOT A
EENER VRS
sEsens0s

2Tse0/02

TrAe0 0

+OsEO O

szsa0/08
‘ﬁ ssa0s0
wav TAEOS O
‘h osaosos

TESLOSDS

+ESLO NS

LTSsD O

OT sn 0
EOSL 0 08
CERETRVEES

sTsa0/0E

ZT R0

SOS90502

eE 5002
==ss0/02
‘m. TAEOSOE
‘.u osso/o

T OS5 0S02

FEseOsos

LT AEDSOE

OT eSO
EOA 0 0E
LzsED/02

oEsEnsos

ETsEO O

WOAE QLD

azsE0s0

TaEsEnsns
+TsEO O
LOsEOSOE

TeEsTo/OS

2T 0L 0E

LTATO O

OTAT O/
‘nn\ﬂ [=¥=t
whﬂ\ﬂ.ﬂ\n..n
‘DN\Nﬁ\mﬁ
‘mﬁ\Nﬁ\mﬁ

SOLETSET

aESTT AT
.NN\A ToET
wm.n\.n TSET
-
tost et
S=/0T/ET

SBTA0TSGT
.d TAOT/ET
+OOTSET
‘\ ZlE0/6T
w.um\mﬁ_\m.n
‘Mﬁ\mn\mﬁ

SOCEOSST

B8

B4

& =

Csx@as Buipeal 253 aeea aad ALNIeIos Tueoaag

2

=

Last 60 Weekly observations {week)



Spot and One Year Forward

’

Volatility Indices for Elcertificates markets

3.

Forecasting the Latent Volaility (80 tics)

Weekly Eneray El-Certiicates
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Forecasting the Latent Volatility (60 fics)

Daily Norwegian Equity IndicesPrices
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Volatility Indices for Norwegian Stock Equity market

5.

Forecasting the Latent Volatilty (60 tics)

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

Daily International Equity Indices/Prices: Forecasting the Latent Volatilty (60 tics)
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Volatility Indices for International Stocks (US)

7.

Forecasting the Latent Volatility (60 tics)

Dally Intemational Equity Stacks
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8. Volatility Indices for International Commodity markets (the ICE futures)

Daily Intenational Commodities: Forecasting the Latent Volatility (60 tics)
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Volatility indices for International Currency markets

9.

Forecasting the Latent Volatilty (60 tics)

Dally International Exchange Rates

S CHEAISD 0D Index

-

Ghnonush BEwsD 4 Bitsh Pound VD verUD

20/T T A0S

SOAT T DS

+OST T O

EOST TS
=0T IO
OEsOT s

ez 0T/ 02

sz /0T /0

L= OT /O

s=/0t/02
‘MN\Dﬁ\DN
wﬂﬂ\.u.n\ﬁ_ﬂ
‘ﬁ =/0T /02

oz/0T o

ET/OT /0=

ST/OT/Os

ST/OT/ 02
+TAOT SO
ET/ 0T 02

ERFUSE ¥ S

EOS0T /DS

2001 /0

LO/OT /O
sosoTsos

SO0t DE

ZosoTsoE

TOAOT S0

oese0s/0s

EESE0/08

a=/se0/02
s@sansns
+Ese0s/02

szsa0/02

=z=se0s/0

TEse0 0

ar/sen/mns

srsmnsos

ST/se0/m
sSTAG0 O

+T/E0 02

TrAe0 0

OT/E0/02

EO/E0/05
‘m ose0mE
wh OAEnsoE
‘v oseosns
‘m osens0s

O E0/02

TOSG0 0
.d esa0/02
‘m =sa0/08
‘b =sa0/02
‘w =se0s/02
s=/20/02

wEsE0 0
.d Zsa0,05
o=/sE0/02
‘Jﬁ\DJ\JN
wm.n\mﬁ_\DN
‘hﬁ\mD\DN

+rsEOsOE

155

150

145

140

“ 5] = =] =

(sAEp Buipes) =523 aeas aad Ajnneios Jusoueg

105

juli

95

o

Lzst 60 days of obserations (dates)

10



10. Volatility Indices for International Crypto Markets

Forecasting the Latent Volatility (60 fics)

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

: Forecasting the Latent Volatiity (60 tics)

Daily European and US Interest Rates
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. Volatility Indices for Norwegian and International Equity Markets

Individual Norwegian Stock Equities: Faracasting the Latent Volatlity (60 tics)
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Daily International Equity Indices/Prices: Forecasting the Latent Volatifty (60 tics)
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