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).

Oct-21 The indices can be updated hourly/daily (from prices 08.10.2021)

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

. Volatility Indices for International Crypto Markets

. Volatility Indices for International Interest Rates Markets

. Volatility Indices for Euronext ESG Stock indices

. 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
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Volatility Indices for Norwegian Stock Equity market

5.

Individual Norwegian Stock Equities: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for the International Equity markets (indices)

6.

Daily International Equity Indices/Prices: Step Ahead Latent Volatility (60 tics)
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Volatility Indices for International Stocks (US)

7.

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

8.

Step Ahead Latent Volatility (60 tics)

Daily International Commodities
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Volatility indices for International Currency markets

9.

: Step Ahead Latent Volatility (60 tics)

Daily International Exchange Rates
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10. Volatility Indices for International Crypto Markets

: Step Ahead Latent Volatility (50 tics)

Daily International Crypto Currencies

XMRAUSD

KRPAUSD £ LTCAUSD

G erc/usD Hetruso

-—

S

A

(C) PBSolibakke

il

55

=]
&

o

B
(shep Buipes} 5

=] o =
F )
gg) aees dad AJEE|oA Jusoiad

20

Lo
=

SOSTTATE

+OSTTATE

EQSTTATE
E0/TTATE
TO/TTATE
TEDT/TS
0E/0TAT2
EZ/0TATE
820112
LET/OTATE
9Z/0TATE

SZA0TATE

+E/0T/TS

E2/0TAT2
ZZ/0TATE
TS 0T/12
0Z/0T/TE
GT/0TATE
2T/0TAT2
LT/0TATE
9T/0TATE
ST/O0TATE
+T/0T/TE
ET/OTATE
ET/0TATE
IT/0TATE
OT/0TATE
60/0TATE
20/0TAT2
L0012
90/0TATE

SOS0TSTE

+0S0TATE

EQSOT/ TS
Z0/0TATE
10/0TAT2
0S/60/T2
62/60/TS
82/60/12
LESEOSTE
92/ 60,1
SE/60/T2
+E E0/TE
£Z/60/T2
22/60/12
12/60/12
0Z/60/T2
6T/60/TS
8T/60/12
LT/60/TE
ST/E0/TE

STAE0/T2

+IS60/T2

ET/60/TE
2T/60/15
TT/60/12
OT/60/T2
E0/60/TZ
80760412
L0/60/T2

9060/

Last 60 days of observations (dates)

11



Treasury10y 4 TreasurySy

Step Ahead Latent Volatility (60 tics)
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11. Volatility Indices for International Interest Rate Markets
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12. Volatility Indices for Euronext ESG Stocks (Large 80, Climate, Low Carbon)

Step Ahead Latent Volatility (60 tics)

Daily ESG Stock indices

Esglowcarbon

B Esglisn B Esgelimate

(C) PBSolibakke

16.0

15.0

=] =] =]
-« o ol

{sAep Duipea] ZgzZ) Jeas Jdad Ajl132 0. JusSoUad

11.0

=]
=

SOSTTATE

FOTTATS

E0/TTA TS

Z0/TTS TS

TO/TTA TS

SE/ /0T TS
SZ/0T/12

LE/O0TSTE

9E/0T T3

SE/0T TS

ZE/0T TS

TZ/O0TATE
0Z/0T/T2

ST/0TSTS

ST/O0TSTS

ST/OTSTZ

FESOTATE
ET/OTASTE

ZT/OTATE

IT/0T/12
80/0T/TE
L0/0T/T2
20/0TSTE
SO0/0TSTE
+O/0TATE
T0/0TAT2
OE/60/T3
&5Z/60 T2
8z/60,1T2
LZ/607TE
+2/60/T2
EE8/60/T3
ZE/e0 TS
TZ 60,12
OZ/60/T2
LI/G0STE
SI/60/T2
ST/e0 T2
+IT/E0/TE
ET/607T2
OT/60/T2
60/60/T2
80/60/T3
L0/60°T2
90/60, TS
E0/607T2
Z0/60/12
TO0/60/T2
TE/80/TE
0E/80 T2
LES/BOLSTE
92/80/12

Sse/80/12

+Z/B0STE

£E/80 T2
0z/80/ T2
ST/ 80,12
8T/80,1T2
L1/80/12
9T/80 TS

ET/80/T8

Last 60 days of observations (dates)

13



13. Volatility Indices for BONDS (CB Eur IG, CB ESG Climate, CB ESG Universal)

Step Ahead Latent Volatility (60 tics)

Daily ESG Bond indices
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Individual Norwegian Stock Equities: 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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