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@ SWS Terminology

Weather e.g. LGA CDD July Call Strike
Derivative 500
Transaction e.g. BUY LGA CDD July Call Strike 500 For

$100
These terms are

capitalised in Transactions are always attached to a portfolio
future slides

Portfolio




@ SWS Back Office

The Flow of a Weather Trade




@ Flow of a Weather Trade: Booking

.
\%L A trader books a Transaction in SWS

SWS immediately:

LLocks up for editing/deleting the Weather Derivative
Sends an internal message to SWS desktops

Makes available the Transaction in the Back Office
Qintegrates the Transaction in P&L, VaR, Credit Reports, etc

v

Only a person with Back Office privileges can:

QEdit the Transaction (e.g. Premium/Transaction Date)

dMark the Transaction as deleted (the Transaction is never physically
deleted from the DB)

Record statuses

dRecord payments

L Settle the Transaction

Remove the Transaction from the assigned portfolio




@ Flow of a Weather Trade: Stages

« SWS offers the following standard stages through which a Transaction is

processed:
M| Trade Life Cycle Status List = [E] = |
A o* = A ¥ @
e Iz Payment Iz Status For
IDStatus  Position Status Name VYizible Occurring Tranzaction Part

1] 0 Contract iz sent 0
1 1| Cantract iz zighed W
2 2| Premium iz exchanged d o o
5 3 Broker's fees are paid v v
3 4 Settlement is paid v v v
4 5 Paost Settlement iz paid W W W

[«] | D]

« Additional stages can be added if desired (e.g. “Traders have signed off the deal”)
« Additional stages can be added by a user with Back Office permissions




@ Flow of a Weather Trade:
Screens

When going through the initial stages (Contract is sent, Contract is signed,

etc) of the Transaction the Transaction Life Cycle Management screen can
be used

» When settling trades, it is possible to either process:
— each Transaction individually

« => Using the Transaction Life Cycle Management screen
— the Transactions in batches

» Using the Settlement Processing screen




@ Flow of a Weather Trade:
Transaction Life Cycle Management

B Transactions list

4 ¢ =

m ® -

=] Fiter
Copy ta Waorking Partiolio ~

Drag & column header here to group by that column

Q

Move to Partfolio | Demo

= 1 7 Single Temperature Ave Atlanta-Hartsfield International Airport - CME | Call[NO cap) 1350 Trial Swiss Re CHE
Part Premium Period | Period | Setllement [Seltement| Settlement | PostSeltlement | Post Settlement | Post Settlement Premium Setllement | ¢ t"u‘“ 0
& Cashflow Start ni t Payoff Date Index Payoff Exchanged Paid ccen
1 100.00]_7/1/2001 84302011 10/522011 1272872011
1 listed trade(s) Latest: 6172011
£ Kl |
(7| Remarks
'O
1D Option Option Type | Wealfer Varia...| Strike Tick Cap Trigger Town wHO Index Start Description Stiike 2 User Premium | SWS Site
7 Call (NO cap) | Templliature Ave 1350 20.00 [ Atlanta-Hartshiele 72219 CDD Like 77201

973072011 | Allarta-Hartsfield Int 0.00

m

Contract
Sent?

Contract
Signed?

Broker's Fee
Paid

I 1
The list of trades can be filtered by transaction status

Settlement Paid

Post Settlement Pad

Premium paid




@ Flow of a Weather Trade:
ransactions Individually

Viewing

j Settlement is paid

i Post Settlement is pai
Completed 03 August

Completed 03 August

id

a1 Ew ‘ayment

2011 O '‘apment

[ Transaction Life Cycle EI@
4 B @ @
Viewing Details of Transaction: ID = 1, Part=1
: Contract is sent
| [ Completed 03 August 2017 [E=
Info
: Contract is signe: d
i Clcompleted 03 August 2011 @~
Info
J P exchanged
03 August 2011 [
Completed fal Record P
Info
] Broker's fees are paid
: 'apment
E 03 August 2011 M
4| [ Completed ugust @ Record P.

+ | RRecord Payment

This screen helps the back office
going through each individual
stages of the transaction.

The key stages are:
-Premium is paid
-Settlement is paid



@ Flow of a Weather Trade:
Settlement Batch Processing

B Transaction Settlement - Processing

d & B B MW

Show Expired Parts Only

Settlement state filker | Al ready for settlement
[ Calculate Post-5 ettlement?

[ Orly show if data has changed since settlement.
[ Uze ‘wWhb filing method
Automatically Record Payment

Femove Transaction From Trading Portfolio

Drag a column header here to group by that column

+ 2
+ 3

EBE| Single
E2|Single

Temperature Ave

Temperature Ave

2 listed trade[s]

[ X E [4] |
Remarks

Auto Calc Report
Index Value

Payoff Value

Save Yalues

1D D -
T H Dption I Strip Type H Weather Reference H Town

Dallas-Fort Worth International Ai
MNews York-LaGuardia Airport - CME

SWS can batch process
Transactions. This
automatically

records payments and
removes Transactions
from the portfolios.



@ Integration with in-house systems

Speedwell have experience of integrating SWS into other existing
back office processes.

It is possible to raise email alerts at key stages in the settlement
life cycle (eg when a Transaction has been edited). These can be
implemented using SQL Server emailing functionalities and triggers
or by creating specific Windows Services




@ SWS Back Office

Generation of Confirmations
and Invoices




@ Traders Sign-Off

This grid allows the user to filter and export the Transaction Life Cycle

grid view to Excel®, print the document and hand it to the trading desk
for confirmation.

B Transactions list

A & 5 4 = @ H - A
[Em| Fiter

Copy ta Working Partfolio - Move to Portiolia | Demo

Drag & column header here to group by that column

7|Single Temperature Ave Atlanta-Hartsfield International Airport - CME  Call [NO cap) 1350 Trial Swiss Re: CME
Part Premium Period | Period | Setllement [Seltement| Settlement | PostSeltlement | Post Settlement | Post Settlement Premium Setllement | ¢ t"u‘“ 0
& Cashflow Start End t dex Payoff Date Index Payoff Exchanged Paid ccen
1 100.00]_7/1/2001 84302011 10/522011 1272872011
1 listed trade(s) Latest: 6172011
£ Kl |
7| Remarks
8 8 | =
1D Option Option Type | Weather Varia...| Strike Tick Cap Trigger Town wHO Index Start End Description Stiike 2 User Premium | SWS Site
»7 Call (NO cap) | Temperature Ave 1350 20.00 [ Atlanta-Hartshiele 72219 CDD Like 77201 9/30/2011 | Allarta-Harfield Int 0.00 14

m




@ SWS Invoices and Contracts Module

The SWS Invoices and Contracts module is an optional

component which can be licensed to automate the generation
of:

O Standard ISDA Contracts
O Invoices (Premium, Brokerage, Settlement)

—
Help
e = =
4 [ & w x
fint Cortrat Invoice
Pugs any -
Aug
e
4 A w
1S3, Is By lose  Refresh
Filter
Start A A

o2/ Banking Details

o Lo s

IIIII




@ Template Setup

. . . .
[he first step when using this module is to:
.
D I I . th . . t I t
= — Sl = =1
m%\‘g = Contract Template.doc (Read-Only) [Compatibility Mode] - Microsoft Word [ J ol o e Invoice Templatesate [Compatibilty Made] - Micrasoft Excel l==] =
=/ Meme | Inssr  Pagelayout  References  Mailings  Review  View  Developer  Adddns @ o IO o Gopm | s e G WD | g Ahs | o @ - o
Times NewRoman - |10~ || AT a7 |[®) I AdBbCcL| ABbC AaBbC %@s # % aal <o - S [Genera - [B}conditionalFormatting * | S=inset - | E - ;}? ﬂ
|35 = L [B I O-A X B (B s Format as Table I Delete + -
B I U -aex x Aar|[¥-A- =[5 TNormal | No Spaci.. Heading1 - Change | Editing paste = S, = 4 BiromatssTavte e C Sort& Finda
4 |24 s~ | E ][O A N (B [ censtytes + [EiFomat~ || 2+ Fiter- Select~
o = T ] CEEr 5 Bl i Clipboard & Font || Alignment | Number % Styles Cells Editing
@ Security Warning  Macros have been disabled. | Options... @ Security Warning  Some active content has been disabled. | Options.
EillllBeneficiaryswiFTco... = e | 000028-2926372582582-22563-54.
= A B G D E F G H 1
1 Swiss Re
2 — Premium Invoice
3 m
4 |Date: 1510212006
Confimmation of OTC e
Weather Index Swap Transaction .
6 Company:
[Today's Date] 7 Fax
; 8 Phone:
My Company Nas 9
[y Company Ad 10 |From: Swiss Re NY
11 Fax: +11682 460 515
[TraderName] 12 Phone: +11623 987 637
[Counterparty Company Name] 1
[Company Address] 14 Date Due: 25/07/2006
[Company Address] i ate Due:
Dear Sixs 13 This fax confirms that <COMPANY NAME is expecting ito make) the following payment from (to) you
The purpose of this communication (this "Confimmation”) is to confirm the tems and cenditions of the 18 Trade Date TradeID  Index  Strike Limit Option Ty Site WBAN Wi
‘Weather Index Derivative Transaction enterad into between [My company Name] ("Party A”) and [NAME 19
OF PARTY BJ ("Party B") on the Trade Date specified below (the "Transaction”) 20
This Confirmation constitutes a "Confirmation” as refemed to in, and supplements, forms patt of, and is g;
subject to, the ISDA 2002 Master Agreement dated asof [DATE], as smended and supplemented from time
1o time (the "Agreement”), between Party A and Party B. All provisions contained in the Agreement shall 23
govem this Confinnation except as expressly modified below. ﬁé
The definitions and provisions contained in the 2000 ISDA Definitions and the 2005 [SDA Commodity 2
Definitions (the "Definitions") as published by the Intemational Swaps and Dativatives Association, Inc o7
(‘'ISDA™, are incorporated into this Confimnation. In the event of any inconsistency between those 55
definitions and provisions and this Confirmation, this Confimation will govem. In the event of any 5
incensistency between the provisions of cither the Weather Index Appendix o the Definitions Appendix = Fota Aot
and the other provisions of this Confirmation. those other provisions of this Confirmation will govern. =
The temms of the Transaction to which this Confirmation relates are as follows: 32
33
L Transaction Terms. 34 Please pay in full by wire transfer in immediately available funds according to the following instructions
Transaction Type: Weather Index Swap il
¥ 36 Correspondent Bank My Bank Name
Notional Amount: [5.500% USD'EUROAJPY/GBP] per Weather Index Unit 37 Switt Code: My SWIFT CODE
38 ABA Number:
Trade Date: [February. 22. 2006] 39 Beneficiary Bank: My Bank Name




@ Communicating with in-house systems

Using direct DB calls or the SWS API it is possible to further integrate
SWS into your back office or to develop your own tools to reconcile
ledgers, for example.




@ SWS Back Office

Payment Reports




@ Payment

1 Payments List u[

408

I Max pagments ‘ By Currency
o displayed By Compary

| 10Payment K2 PP

OVAI/A06  v| [~ Pamert Dateis = 050172005 v

iment Date K3 Payment Value B3 Pagment type £ Receiving

1 0/2005 0 Option Settlement Marks! Countepatty 2 Speedwell Wealhet Denvatives Lid
2 271072005 0 Dption Settlemont Markat Counterparty 2 Spaedwell Weather Denvatives Lid
3 211072005 150000 Dption Settlement 5 pee

1 2771072005 200000 Dption Settiement Market coun

5 211012005 150000 Option Settlement Marks!

3 2711072005 100000 Dption Settlement 5

7 211072005 0 Option Settlement

8 08/1172005 0 Option Settlement S

9 1071172005 0 Option Settement Marke!

10 10/11/2005 0 Option Settlement

1 071272005 10000 Option Premium Py Sp ather O Market

12 05/01/2006 0 Dption Settlement Maiket Courtaiparty 1 Spaedwel Weal erivatives Lid

T [4]

1700

'HPaymem Report Options Q@ .
4| .

Eilter By

¥ Compary [Speedwel Weather Deiiv |

<

Currency |GBP
Stert Date [ovmzoms =)
End Date [ovmzos =l
HAeporting Levels

Top level }'Eom;\,w
2nd level
Zrd level
4th level
St level 4

<

<

Report Overview

Payment Reports can be generated
from the main Payments List. Reports
can be generated by currency,
company or may be tailored towards a
very specific output. The results can

be exported to MS Excel®, saved

and/or printed off as required

B Data Editor 9= %
A & B P erintpogesenp 3
A [ B [ € | D [ E [ F [ 6 T -
SWS PaymentReport published on 05/01/2005 a1 14:43:35 BY: HammondN i
Company | Date  |[ID Transaction| Payment Type| Curtency | Amount |
05
Dption Settlemant
CME GBP 150000
Market Counterparty 2 GBP 0
10 Market counterpany 3 GBP 250000
CME GBP 0
Option Settlement in GBP 250000
Option Settlement out GBP 350000
4 Optio tlement subtotal GBP 00000
15
16 2005 in GBP 250000
17 2005 out GBP 350000
18 |- subtotal GBP 100000
19|
| 20 |
21 |October 2005 in GBP 250000
22 GBP 350000
23
24
25
| 26|
—ﬂ—
| 28 |
29 |Totalin GBP 250000
30 |Total out GBP 350000
31 |Total GBP 100000
32 v
<[]\ Sheet1 /£ Tel | »

18



@ Viewing the List of Payments

The payment list contains all the payments that have been recorded in
SWS

It shows the amount, the counterparty, which Transaction or Invoice is
linked to the payment, etc.

’HPaymon!s List (=) X

d|jo|m .

T Max payments | By Currency | |

= displaged By Compary | | ESMDEMTSERZS

Advanced sment Date B3 Pagment Value B3 Payment type B3 Receiving B4 Paying
1 072005 0 Option Settlement Matksl Counteiparty 2 Speedwell Wealhet Denvalives Lid 1700
2‘ -ZTIIIOIZM | 0 Option Settlemont Markat IZf.«.Mevp.:cyZ Spaedwell Weather Derivatives Lid 17C0
3 211072005 150000 Dption Settlement Speedwell Weather D CME 1700
4 271072005 ‘ 200000 Option Settlement Market courremanty 3 | Spaedwell Weather Dernivatives Ltd 1700
5 271072005 150000 Option Settlement Markel counterparty 3 Spaedwell Weather Denvatives Lid 1700
6 12711072005 . 100000 Option Settlement  Speedwell Weather Dr Market counterpanty 3 1700
7 271072005 0 Option Settlement  Speedwell \Weather Do CME
8 0871172005 0 Option Settlement | Speedwell Weathe: D CME 600
9 1021172005 0 Option Settlement  Maket Counteparty 1 Speedwell Westher Denvatives Lid 260
10 1071172005 0 Option Settlement Speedwell\Weathar Dy Market Counterpany 1 4E0
n 0712722005 10000 Option Premaum Py Speedwell \Weather D Market Courteparty 2 1100
12 0570172006 0 Dption Settlement Maket Courtaipaty 1 Spaedwell Weather Derivatives Lid 510

TR xS [4] ] L]




@ Other Payment Views

SWS contains many other payments views allowing the user to
generate report by ‘levels’ such as counterparty, companies, type of
payments, etc

B Data Editor \:_.,]@Eri
A S B P rFritpoagesenp 3
A [ B [ € ] 1] [ E [ F T 6 T w [ v [~
SWS PaymentReport published on 05/01/2006 a1 14:43:35 BY: HammondN
2
4 Line [tem Cmnguny] Date ﬁD Tunsnchoann_mem Type| Cunency[ Amount I
October 2005
2005
Option Settlement
8 CME GBP 150000
9 Market Counterparty 2 GBP 0
10 Market counterpany 3 GBP 250000
1 CME GBP 0
17 Option Settiement in GBP 250000
Option Settlement out GBP 350000
4 Option Settlement subtotal GBP 100000
3
16 2005 in GBP 250000
17 2005 out GBP 350000
18| 2005 subtotal GBP 100000
19
20
21 |October 2005 in GBP 250000
22 |October 2005 out GBP 350000
3 October 2
24
25
| 26 |
27
28
29 |Totalin GBP 250000
30 |Total out GBP 350000
31 |Total GBP 100000
32 v
<[ »]\ Sheet1 £ el | »I_{




@ Outstanding Payments

This screen reports the outstanding payments.

It is possible to estimate upcoming settlements too in order to prepare
cash flows

[ Outstanding Payments

[ D Before Estimate Settlements?

03/08/201 B 03/02/20M [

[irag a column header here to group by that column

Est. Fwd.
Payment

Cash Flow
Amount

1D
Option Description
7 PAYOFF: Call (MO cap] &

Option

0.00

518.11|USD 104542011




@ SWS Back Office

Settlement Reports




@ Settlement Report Configuration

Before running the report, the user can use filters to specify
Transactions to be included

| Settlement Reports

4 B B B =

Report Configuration | Report

Position Restictions
Buys only Sales only @ Both

Settlement D ate Restrictions
Settlement From 03 August 2011 B
Ta 03 Awugust 2011 B

Transaction Date Restrictions
Trarmaction Date From 03 August 2011 B~

To 03 August 2011 B

Counterparty Restrctions

Bruper
Seller
Counterparty
Miscell s Hestrictions
Pattfol Dem




@ Settlement Report Output

The settlement report is output on a spreadsheet and shows which
transactions have been settled.
When settled, the index and payoff are reported.

If a Transaction has expired and cannot be settled, the row is
highlighted in red

B Settlernent Reports

d B B OB =

Report Configuration | Report

Call (WO cagCDD Like \Temperature £

v [ w [ X [ v ] z [ aA [ AB | AC | AD [ AE [ AF [ AG [ AH | A1 ] AJ [ AK [ AL
1 Settlement Date | Post Settlement Date | Account Ref. | Des:n'ptiunl Transaction Date | Strike ‘ Cap | Tick | Strike 2 | Cap 2 | Tick 2 | Rebate | Option Type ‘ Index Tvpe | Weather T'qJel Settlement Index | Settlement Pavo
2 [10/5/2011 12/29/2011 6/1/2011 1350 20 Call (NO cap CDD Like Temperature A
3 |75201 9/28/2011 6/1/2011 650 20 Call (NO cap CDD Like Temperature £653 60
4 |7/52011 9/28/2011 6/1/2011 290 20
5
6




@ Viewing the Values Used to Settle a
Trade

SWS records a snapshot of the = =
weather data used to settle a e B

Transaction. e .
These settlement values are D Tranacion 2 Patt 1 Dinder 38 |
insulated from any subsequent

weather data updates (eg

Location: Dallas-Fort Worth International Airport - CME {17)
Weather Measure: Temperature Ave

Option Period: 6/1/2011 to 6/30/2011

MNumber of data changes since settlement: 1

W= N b=

Date | Settlement value usedl Data type | Cutrent Value | Current Data Tvpel Changed?
20

arising from a met office quality I el R — 2
control revision). This provides — e T — o
a full audit trail and also e S — 5

. . 18 |6/10/201 S5 - S ] 20
provides the basis for any post 19 giise0m w2 % ™

. “ Q@1 |6/13/2011 89 20 90 20 CHANGED,

se”t,tle.ment gdjustment (“true i T e
up”), if required. 2o |
If a settlement value is different oz
from current data then that S I —" 33
value is highlighted in red: — B N — 2

<+ N Sheet1 [l «




@ SWS Back Office

Exporting Reports to Excel®




@ Exporting Reports

O All the grids in SWS can be exported by right clicking on them and choosing
the option “Export to Excel”

O All the Spreadsheets in SWS can be exported by clicking on the toolbar
button "Export to Excel” or by double right-clicking and saving the file from
the Spreadsheet Editor

O Reports that are not part of SWS by default and that can be extracted from
the database can be saved as a SQL Query. This can also be exported
from the grid view

O Portfolios Reports are saved in the database and can be emailed at the end
of the day




@ SWS Back Office

Trade Query




@ Transaction P&L

Transactions are reported in the Transaction P&L report, in the Daily
VaR report and in many other Back Office screens

Site Country | WeatherRef. | Option Type | Compound Index?] Index Type| Option Start Date| Option End Date| Strike 1 | Strike2 | Capl Cap2 \ rc,u | Tick2 \snss nID| Market Level| IndexFwd. | Index Vol

Atlanta-Hartsfield International Airport - CME |United States Temperature Ave Call (NO cap) False COD Like 71172011 9#‘30#‘2011
New York-LaGuardia Aprl CME United States Temperature Ave Call (NO cap) False COD Like 6/1/2011 6/30/2011 290

It is possible at any time to find transactions (included deleted and

settled)
through the Transaction Life Cycle Management screen

Settled Transactions also have a static trace of the data used when
settling them.

Any Transaction can be opened in the pricing form for further inspection
when necessatry.

1350 1.378.00 1308.853654 108.81741
20 20 50.00 234.5 2.665372723E-0



@ SWS Back Office

Segregation of Duties:
User Permissioning




@ SWS Permissioning

Through the SWS Data Manager, key SWS functionalities can be
permissioned on a per-user basis. These permissions can be set up by
a “Super-User”

Enzure Pazsword Complesity

First Mame Back Infa

Sumame Office

Login Mame
Activation

Paszwiord
Start 03/08/2011 B~

Confirm Password

End 02/08/2012 B~
Aocess Level

Can Trade Can Uze Data Auditing
Can Uze Middle Office Functionality Can Change Weather Data

Can Uze Back OFfice Functionality Can Uze Client Functionnaliby

Can ze Invaicing Functionality
Puartfalio Sw'S Oasis Data banager

Can Use Portfolio Functionality Can wite to DB

Can Display Portfalio Data Can Bun 5W5 Dasiz Data Manager

Can Change Portfolio Data Can Access DataBaze Management

Can Change Others Partfolio Can Crzate & Maodify Llzer

Can Use ¥aR Functionality




@ SWS Back Office

Static Data Maintenance




@ Counterparties

Back Office users manage counterparties, bank details and contacts

-

B Companies =N =R ET
4 o = o
ID Compai Is Count: Company Hame Bus Phone Town Addlen
42 v Mitsui Sumnitomo Insurance Co., Ltd
40 v Mizuho Corporate Bank
19 v Munich American Capital Markets, Inc. | United States
17 HCDC United States Ashevile NC Federz
43 v Fartrer Reinsurance
27 v Pawergen United Kingdam
2 v Fiabobank Intermational/nterpolis Be | United Kingdom
10 SkHI Sweden Morkd
E5 ] Saracen Energy United States Houstan
44 v Sompo Japan Insurance Inc.
45 v Southern Hpdro
5 vl
46
a 4
0
E_E—_L Hame New Client |5 a Market Counterparty?
Remarks
Telephone Fiating
Address Fiating Agency
Town Femarks
Caunty
Post Code

Country United States

Fax

Send Emall




9 FX Rates

FX Rates can be provided by Speedwell Weather via FTP

However, users may prefer to either:

O Import their own FX Rate using the SWS API (SWS standard FX
Rate import Spreadsheet)

O Import their own FX Rate from a CSV File
O Import their own FX Rate using a “DB to DB call”




@ CME Futures Closes

CME closing prices can be provided by Speedwell Weather

[ Swap Levels - Persisted Data
4 £ v * a B
Filter
Dirag a column header here to group by that column
Index type H Psel';?;j H PE::gd I Maltzlvglwap User Yol Date Time I

403/ B altimore-w ashington [nterna HDD Like 01-Feb-12 29-Feb-12 821.00 772972011 11:59:59 PM

434 B altimore- azhington Interna| CDD Like 0-Oct-11 31-0ct-11 22.00 72972011 11:59:59 PM

461 | B altimore-w azhington Interna | HDD Like M-Apr-12 A-Apr12 328.00 772972011 11:59:59 PM

725 B altimore- azhington Interna| COD Like M-Jun-12 30-Jun-12 249.00 F£29/2011 11:59:59 PM

22| Bozton-Logan Intermational Al CDD Like 01-kay-11 30-Sep-11 899.00 742972011 11:59:59 PM

25| Boston-Logan Intermnational A CDD Like 01-4ug-11 31-bug-11 250.00 742972011 11:59:59 PM

26 Boston-Logan International 4 CDD Like 01-Sep-11 30-5ep-11 90.00 772972011 11:59:59 PM

158| Boston-Logan International i CDD Like 01-4pr-12 A0-Apr-12 5 00 772972011 11:59:59 PM

203 Boston-Logan International i HDD Like M-kar-12 3-Mar-12 82800 72972011 11:59:59 PM

227 Boston-Logan International i HDD Like M-Oct-11 31-0ct-11 338.00 772972011 11:59:59 PM

235 Bogton-Logan International i HDD Like 01-Dec-11 31-Dec-11 92200 F429/2011 11:59:59 PM

263 Boston-Logan International Ai| CDD Like 01-kay-12 31-Map-12 23.00 742972011 11:59:59 PM

351| Bogton-Logan International A1 HDD Like 07 -Mow-11 -har-12 4.381.00 772972011 11:59:59 PM

353| Boston-Logan International A1 HDD Like 01-lan-12 3-Jan-12 1.107.00 772972011 11:59:59 PM

393 Boston-Logan International i HDD Like 01-Move-11 30-MHovw-11 586.00 72972011 11:59:59 PM

404| Eoston-Logan International i HDD Like 01-Feb-12 29-Feb-12 938.00 7/29/2011 11:59:59 PM

435 Eozton-Logan International 4i| CDD Like M-Oct-11 31-0ct-11 9.00 742972011 11:59:59 PM
«<|>||»»|9K = - = . T ——- - e

Users may prefer to enter their own closes/marks using the SWS API
(standard Excel® Spreadsheet)




@ SWS Back Office

Weather Risk Portfolio Setup




@ Real, Mirrored, Working and
Enterprise Portfolios

SWS supports four types of portfolios:

— Real Portfolios are the portfolios that contain actual executed
transactions.

— Working Portfolios are “throw away” Portfolios and can be used for
analysis (eg marginal impact of a proposed transaction).

— Mirrored Portfolios are working portfolios that mirror a real portfolio but
for which a different portfolio risk model is attached to for analysis or
reporting purposes.

— The Enterprise Portfolio is the portfolio made of all Real Portfolios

There is no limit to the number of Portfolios




@ Using Portfolios

Once defined (saved), a Weather Derivative may be traded. The
transaction is booked into any portfolio. The Enterprise Portfolio
collates all Portfolio risks.

Portfolio 1

/

Enterprise
Portfolio

AN

A

Portfolio Z

1

Copyright © 2015 S



@ Seasonal Portfolios

» The user can freely assign a real transaction to any Real Portfolio
» Atransaction may be moved from one Portfolio to another

» Portfolios may be split according to different rules such as:
— Winter / Summer

— By currency
— “Live” / “Future” Portfolios

— By geography




T: +44 (0) 1582 465 551
E: SWSsales@speedwellweather.com
Harpenden, UK / Charleston, SC, USA

www.speedwellweather .com




