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Speedwell Weather System

The Open Weather Derivative Pricing and Risk Management System

SWS Version 11
What's New?

SWS Version 11 has been released. We are pleased to announce the
following important new features:

weatherXchange Data Integration: Seamless Integration
with the new weatherXchange cleaned database of
tradeable sites

weather Xchange

Automation of Request for Proposal Processing: SWS 11 automates the
import and export of weatherXchange Request for Proposals (“RFP”s)

Power Curve Builder Scripting Tool: SWS simplifies the transformation
of a power curve table into an SWS-compatible index for weighting wind
speeds

Direct Access to Speedwell Forecast Archive: Archived forecasts can be
viewed and imported into SWS.

Gridded Data Services Integration: SWS is now able to provide direct
access to several gridded data catalogues supported by Speedwell
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weatherXchange Data Integration

SWS Desktop now allows direct access to the * Tradable sites are stations that meet
weatherXchange cleaned database of tradeable the following criteria:
sites*. All stations in this database are suitable for o Lengthy historical record
weather risk transfer. « Auvailability of ongoing feeds

o Meet data quality criteria for the
Search for your best proxy station using production of Settlement Data
e Map interface

« Station attribute (name, latitude and longitude...)
« Radial search within a specified distance of a station or a set of coordinates

Data can be previewed using the viewing tool and then easily imported directly into SWS ready
for analysis

weather Xchange
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Additional Data Integration functionality enables users to directly contact DataTeam (via e-mail)
in order to request Settlement Data and Forecasts.
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weather Xchange

Automation of Request for Proposal (RFP)

Communicating the terms of a weather deal between clients and risk takers has been
revolutionised with the integration of Speedwell WeatherML. Once the terms of a deal have
been captured using either the weatherXchange website, or another user's SWS, a WeatherML
file can be generated and sent to interested counterparties. These counterparties are able to
import the WeatherML file directly into SWS and then download the relevant historical data, if

required, to price the deal.

Speedwell WeatherML

Click to save structure in SWS for

== O

RFP Specification

Caompany Requesting RFP
The counterparty waould like to:

Counterparky Message

Derivative High Level Detail Summary:

Summary of weather structure

easy pricing
ﬁ weatherichange RFP | x -
Please enter the weatherkchange RFP file path:
-
ChTempilhrg WL
Presview ‘ ‘ Imnpork

Speedwel Weather Derivatives Lkd

Counterparty would like to BLIY

Station Mame: LOMDOMN HEATHROW
Station Code: 70B

Element: Temp Ave

Index Type: HDD Like

Period Start Date: 01,/04,/2016 00:00:00
Period End Date: 30,/04,/2016 00:00:00

derived from Speedwell WeatherML

¥

Derivative Type: Call (capped)
Strike: 1,000.00

Automatically Retrieve all Pricing Data ‘ ‘ Open Pricer
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Power Curve Builder Scripting Tool

Using SWS to calculate a user-defined function is nothing new. For
the past decade SWS users have used indices to transform
underlying weather elements. Examples include El Nino weighted
time series or more complicated indices adjusting hourly wind speed
observations according to a wind power curve.

The new scripting tool now makes it much easier to transform a
complicated discrete power curve with multiple steps into an SWS-
compatible weighted index. Both step function and linear interpolation functions are supported.

Choose Step or linear
interpolation between
points

E Script Builder

Please select the type of script you would Jile& treate Formula script For Steps and Linear Interpolated type of indices,
A step index takes constant values between various ranges,
As an example it could be defined as:
* If weather value between 0 and 5 exclusive the index value is say 10
0 Lingar Interpolation * If weather value bebween 5 and 10 exclusive the index value is say 100
* If weather value between 50 and 100 exclusive the index value is say 1000
* glsewhere the converted walue will be zero

) Skep Function
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Press Create Script
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Create Scripk Once the script is generated, simply copy and
i paste the scripk inko the index Formula box.,

b
el
=
w
[uir)

LinInkExt(0,0,1,0, 1,0, WR14+LinInExt(1,0,2,0, 1,0, Wh 1 HLinIntExt(Z, 0,3,0, 1,0, WR 114+LinIntExt(3,0,4,0. 14, 1,0, WR 1 +LinIntExt

,0,1 1
{4,0.14,5,0.26,1,0,WR 1)+LinIntExt(S,0.26,6,0.43, 1,0, WR11+LinIntExt(6, 0,43, 7,0,65,1,0, WR 1)+LinIntExk(7,0.65,5,0.85, 1,0, WR 1 +LinIntExt
(8,0.85,9,1.05,1,0,WR 1+LinIntExt(,1.05,10,1.23, 1,0, WRUHLIRIAtExkE10,1,23,11,1.52,1,0, WR 1 +LinIntExt(11,1.32,12,1.31, 1,0, WR1 HLinIntExt
£12,1.51,13,1.2,1,0,WR 1 +LinIntExt(13,1.2, 14,1.05, 1,0, wRNgrLinIntExt{ 14,1,05,15,0.9, 1,0, WR 1 +LinIntExt(15,0.9, 16,0,75, 1,0,WR 1-+LinIntExt
{16,0.75,17,0.6,1,0,WR 1 +LnIntExt(17,0.6, 18,0.45, 1,0, wR1 NIt 18,0.45,19,0,3, 1,0, WR 1 +LnIntExt(19,0.3, 20,0, 15, 1,0,WR 1-+LinIntExt
{20,0.15,21,0,1,1,WR1)

SWS-readable index created to
transform wind speed
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Direct Access to Speedwell Forecast Archive

Using the station search tool, archived forecast data can be viewed and then imported into SWS
(subject to subscriptions). Supported forecasts include:

e Speedwell downscaled ECMWF operational
e Speedwell downscaled ECMWF ensemble
o Speedwell downscaled GFS operational

e Speedwell downscaled GFS ensemble

« Raw ECMWF operational

« Raw ECMWF ensemble

« Raw GFS operational

¢ Raw GFS ensemble

Forec (A NES  LOMDON HEATHROW |
Station Mame: LONDON HEATHROW forceast
Country: United Kingdom
P ——— Forecast - Speedwell ECMWF Ens - LONDON HEATHROW - TMax - 16/04/2016...
WMO: 03772 WBAN: COOPID: ICAO: EGLL
Element: | Temperature Max - 20
Provider: | Speedwell ECMWF Ens - | |
ﬁ Import
Date: | 16/04/2016 M
Fetch Forecast 13
Time Run: | @0z 62 D12z 182 From Service
Length: |15 days
16
[ | Member Date Value
> 1 ) 10,50 *~
14
1 2016.4pr, 17 00 {Sun) 13.75
1 2016.4pr 18 00 {Mon) 14,72
1 2016.4pr,19 00 (Tug) 15.66 2
1 2016.4pr.20 00 (Wed) 14.68
1 2016.4pr.21 00 (Thu) 15.48 10
1 2016.4pr.22 00 (Fri) 14.35
1 2016.Apr.23 00 (3at) 1417
1 2016.Apr.24 00 (Sun) 1z2.41 8
WA, ) .
1 2016.40r.25 00 (Mon) 13.87 be 17/04/2016 19/04j2016 21/04f2016 23i04/2016 25/04/2016 27042016 29/04 /2016
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Gridded Data Services Integration

SWS now provides direct access to several gridded data catalogues supported by Speedwell
(subject to subscription). Point data is available for any latitude/longitude within a given
catalogue. In addition to point data, users can apply mathematical functions over user-defined
areas or standard regions. For example, this could be daily average over a given region or the
maximum/minimum of all data points within a chosen area.

Gridded Data Services - Region Speedwell Data Service Gridded Data Services - Region Gri
I i
|-t
Catalogue
Data Element Name Data Provider Name | EarliestData | IsHourly LatestData ' Measure Units
» Rain ARC2 01/01/2015 14/12/2015 mm
Rain Aus BOM 01/01/1900 15/04/2016 mm 9
Solar Exposure Aus BOM 01/01/1990 28/04/2016  MIjm2 source
&
Rain CHIRPs 01/01/1988 13/02/1988 mm
Mean Wave Direction ERA 0.75resolution 01/01/1979 | 31/01/2016 degrees
Sea Surface Tempera... ERA 0.75resolution 01/01/1979 v 31/01/2016 K
Temperature 2m ERA 0.75resolution 01/01/1979 | 31/01/2016 K
Wave Height and Swell ERA 0.75resoluton 01/01/1979 | 31/01/2016 m
Wind u +10m ERA 0.75 resolution  (f RegonDefiton =
— ~ This form will allow you to create a ‘Region(s)’ to be used for a 'Data Point Sets' definitions.
Wind v +10m ERA 0.75 resolution 8 o H New Region @ Delete Region [ orawRegon ‘Regions’ are defined as an outline, a container for points and can be reused for various Gridded Data Providers/Eleme
Region A F
- AConufa Bitiao Pau
v M
Name Portugal 1
Description  Portugal rough outine] Ledn %
& Vido Ourense Burgos
Show On Map Clear Map
POLYGON((-8.87962652071294 41.8632915297247, -
8.20396734102544 42. 1408724539827,-8.09410405977544 Barc
42.0430409978139,-8.22593999727544 41.928713622414,-
8.11607671602544 41.8141809855725,-7.87437749727544 Reus.
41.8960109530633,-7.42393804415044 41.8551090563241,- Salamanca
7.23717046602544 41.8632915297247,-7. 18223882540044
41.928713622414,-7.06138921602544 41.9613995357071,
6.9759465572671 41.9613995357071,-6.8306 7632540044 l:}pd na
41.9450586736961,-6.6031339456069 41.936886671698, -
6.49010015352544 41.6502070462502,-6. 17149663790044
41.5845002908454,-6. 35826421602544 41.3622459491397, - s
6.63292241915044 41.2384421493278,-6.84166 265352544 oledo
41.0647221400965,-6.9405396066! .0315804339117,-
. 44 40.78248578 -6.i 44
. . 40.515751299222,-6.7673917711134 40.34213480138, -
Defl ne the area Wlth the 7.00644720119637 40.2131160875137,-6,88809328287401
40.0379925161865,-7.03941655977544 39.7176133268375,~ = Ciudad Real Albacete
7.06688238008794 39.668903813544,-7.55028081758794 B0z Espana
u 39. -
Cu rSO r tOOI 7.20970464571294 39.1916809912814,-7. 12730718477544
39.1022187031002,-7.03660875550949 39.1192679052031,-
6.95151377317636 39.0041057709011,-7.07237554415044
38.8203118192977,-7.25914244694805 38.7175222994515,- -
7.33889184776541 33.4512977883843,-7.06138921602544 Corjabs
38.1754513144872,-6.92955327852544 38.2229370862498, -
7.00096441133794 38.0198269188046, 7. 248156 79415044 Sevilla
37.9722089405904,-7.48500639692037 37.5335462137382,- Na
7.38322560366815 37.1420537344134,-7.91056935366815
37.0018015750335,-8.94328419741815 37.1070150147454,-
8.72355763491815 38.4565925065022,-9.03117482241815 Malaga Almeria
38.4614552882563,-9.492600603668 15 38.736212444558, - g
9.31681935366815 39.3675520571867,-8.94328419741815 Caaz
40.2022190902509,-8.63566 700991815 41.0455075024528, -
8.85539357241815 41.868860462757, -8.87962652071294 Chlef
S
Gridded Data Services - Point Gridded Data Services -Region X - 2| i
= O =) |__|
@ (=] This form will allow you retrieve a "Region Maths Data’ for the selected "Data Points Set'. 42.5°N 2.6°W 100 mi
e L Note: Once you select a "Region' it will display by default associated 'Data Points Sets'. Click on 'Filter® to display all Data Points Sets.
Select Region - Data Points Faso
Ty Import
Region Benin M fe
) - Zaria
Paint Set | Benin Custom 7x7 ARC2 Rain = ‘f;a:‘d;::iti Boncig e o
Math  Daily Max Over Region - r 52 Goin
e
StartDate |01/01/2015 + EndDate | 14/12/2015 Rl Karaga Tra n Sform d ata (eg
Minn;
Do INCLUDE null values in the result ! - Nigeria .
sum / max /min/
Region Daily values Location Values Region in Period Values Bupe
Dates Values MAX llorin d
average) and extract
19/02/2015 00:00:00 11.9273929595947 ~ . /
20/02/2015 00:00:00 21.5278015136719 ben Ghana Ado Ekiti tO SWS
21/02/2015 00:00:00 12.9529247283936 Sunyani Ibadan e
22/02/2015 00:00:00 2.94439458847046 B A
23/02/2015 00:00:00 3.74000763893127 U | — Lagos Enugu
24/02/2015 00:00:00 0 Lomé
25/02/2015 00:00:00 0
26/02/2015 00:00:00 1.60956907272339 @ I @ 450N 0.6°E ﬂH
27/02/2015 00:00:00 2.67812335095825 00(m
28/02/2015 00:00:00 0 ;
01/03/2015 00:00:00 o .
02/03/2015 00:00:00 0 Reglon Values
03/03/2015 00:00:00 3.93532705307007
& —— Max values
04/03/2015 00:00:00 2.28043985366821 | |
05/03/2015 00:00:00 0 0 |
06/03/2015 00:00:00 0 | Il
i 0 I L
07/03/2015 00:00:00 o
—— 14/062015 value: 77.8585714599609
08/03/2015 00:00:00 o 20
T TTITWT A L
09/03/2015 00:00:00 14.8961143493652 iy V"-‘ ny Il
a A \ W
10/03/2015 00:00:00 o
11/03/2015 00:00:00 (1 January 2015 April 2015 October 2015
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About Speedwell Weather Limited

Speedwell Weather provides quality weather data, weather forecasts, software, and weather-risk
consultancy. With offices in the UK and the USA we serve clients in sectors including weather-risk, energy
and agriculture world-wide. We are the dominant provider of settlement data for parametric weather risk
contracts.

Contacts

For more information about SWS or data and forecast services please see
www.SpeedwellWeather.com or contact:

SWSSales@SpeedwellWeather.com

Telephone:

Europe: +44 (0) 1582 465 551

USA: +1 843 737 4843

Address UK: Mardall House, Vaughan Rd, Harpenden, Herts, AL5 4HU
Address USA: 418 King Street, Charleston, SC 29403

Environmental
Flnance 2015 Best Global Weather Risk Management

Advisory / Data Service Winner for the

Annual Market Rankings 8th consecutive year
Winner
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