
Sebastian Andersen Bugge
Haakon Johnsrud Guttormsen
Martin Ringdal

Sebastian Andersen Bugge, H
aakon Johnsrud Guttorm

sen, M
artin Ringdal

Implied Volatility Indices and
Volatility Forecasting

Trondheim, June 2016

M
as

te
r's

 th
es

is

M
aster's thesis

Trondheim
, 2016

NT
NU

N
or

w
eg

ia
n 

Un
iv

er
si

ty
 o

f
Sc

ie
nc

e 
an

d 
Te

ch
no

lo
gy

Fa
cu

lty
 o

f S
oc

ia
l S

ci
en

ce
s

an
d 

Te
ch

no
lo

gy
 M

an
ag

em
en

t
De

pa
rt

m
en

t o
f I

nd
us

tr
ia

l E
co

no
m

ic
s

an
d 

Te
ch

no
lo

gy
 M

an
ag

em
en

t


