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weat her Xchange Data I ntegration
SWS Desktop now all ows dl*Tegattabceesist ¢ Ahle st e
weat her Xchange cleaned dfathbastel bbwtngdenabiteri:
sitesAll stations in thig qdatababeg aietovigabl e
weat her risk transfer T Availability of |ongo
T Meet data qualitly c¢r
Search for your best projxy psrtoadtuicotni ouns ionfg Sgttl e
T Map interface
g9 Station attribute (name, |l atitude and |l ongitu
1 Radial search within a specified distance of
Data can be previewed using the viewing tool art
for anal ysis
Data Source N \ Danmark /
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elect Location r (r s 5‘ a{,
 Station N ( a/; j Nederland p A ™ 5; Polska
. _ § _ . e 3 London®y ¢ DeutschlMde o WPy
Coordinates Latitude: 0.00 7 Longitude: 0.00 7 | sl L v o - MUT
A Ldfwv" i ¢.®
& Courtry: | Germany - (. r@‘J “ 9 : - Cesko
Select Elernent - Paris é m}; b Clavanclka Ykpaiva
Temperature Max - Tar o9 i §
p @ @_I I@. o 499°N 10 1°E ZSDI;SBmI
i, T NI | S St (O
Crag a column headet
Town ;‘:&; Cade WMO Latitude  Longitude | Altitude Diata Start Data End weather element )
> Wuerzburg E 49,7670 Temperature Max 100,00 =
Zugspitze E 10961 47.4170 10,9830 2960 01011950 23/06/2015 Temperature Max 100.00 E
Addi ti onal Data Integration functionalit-smaehpnhbl
in order to request Settlement Data and Foreca:
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weather Xchange

Aut omation of Request for Proposal ( RFP)
Communicating the terms of a weather deal bet we
revolutionised with the integration of Speedwel
been captured using either the weather Xchange v
file can be generated and sent to interested coc
i mport the WeatherML file directly into SWS anc
required, to price the deal
o 5 Speedwel |l Wept her ML
Click to save strjjuctur
easy pricing
ﬁ weatherxXchange RFP | % &7
TV Please enter the weatherkchange RFP file path:
ChTempilhrg WL
Presview ‘ ‘ Imnpork
RFP Specification

Caompany Requesting RFP
The counterparty waould like to:

Counterparky Message

Summary of weathepf

Derivative High Level Detail Summary:

St ruct Urp&iodEndDate: 30/04/2016 00:00:00

Speedwel Weather Derivatives Lkd

Counterparty would like to BLIY

Station Mame: LOMNDOMN HEATHROW
Station Code: 708

Element: Temp Ave

Index Type: HDD Like

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

derived from Spefedwel |

We ankrifueermyploall (capped)
Strike: 1,000.00

Automatically Retrieve all Pricing Data ‘ ‘ Open Pricer
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Power Curve Builder Scripti

Using SWS to caéftciuhadef ancutsieon i
the past decade SWS users have |
underlying weather el ements. E .
time series or more complicated
observations according to a wini

The new scripting tool now make:
complicated discrete power curve with mult
compatible weighted index. Both step funct

Choose Step
interpol ati
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

A B C D E F G H | ] K2
Input Value | Index Value

~ ) Skep Function

< Copy Powern Curve
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Create Scripk Once the script is generated, simply copy and
i paste the scripk inko the index Formula box.,

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

{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)

1,
1

)
)

SWSreadabl e indelx created to
transform wind s|peed
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(NS LONDOM HEATHROW |

Station Marne: LONDON HEATHROW
Country: United Kingdom
Speedwell SRC ID: 708

Acces

st at

s u
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WMC: 03772 WEAN: COOPID: ICAC: EGLL

Element:  Temperature Max

Provider: | Speedwell ECMIWF Ens - |§@ T |
Date: | 16/04/2016 M

Fetch Forecast

TimeRun: | @0z ©i6z  ©12z2 )18 from Service

Length: | 15 days

[ | Member Date Value

2016.Apr, 18 00 {Mon)
2016.4pr, 19 00 (Tue)
2016.4p¢, 20 00 (Wed)
2016.4pr.21 00 (Thu)
2016, Apr. 22 00 (Fri)

2016.Apr, 23 00 (3at)

2016.4pr, 24 00 {Sun)
2016,Apr, 25 00 {Mon)

10,50 *~

14,72
15.66
14.68
15.48
14,35
14,17
12.41
13,57 [

o o o

T Speedwel |

T Raw ECMWF o
T Raw ECMWF e
T Raw GFS ope
T Raw GFS ens

20
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on search tool
scriptions).
wnscal ed ECMWEF
wnscal ed ECMWEF
wnscal ed GFS
wnscal ed GFS
erational
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Forecast

Forecast - Speedwell ECMWF Ens - LONDON HEATHROW - TMax - 16/04/2016...

Supported

operat.i

oper at.i
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Gridded Data Services I ntegration
SWS now provides direct access to sever al grid
(subject to subscription). Point data is avail
catal ogue. I n addition to point data, 4Weéi meda
areas or standard regions. For example, this ¢
maxi mum/ mini mum of all data points within a ch
Gridded Data Services - Region Speedwell Data Service Gridded Data Services - Region Gri
8 <

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 Select gridded dat a

Solar Exposure Aus BOM 01/01/1990 28/04/2016  M3fm2 source

Rain CHIRPs 01/01/1988 13/02/1988 mm

Mean Wave Direction ERA 0.75resolution 01/01/1979 v 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 v 31/01/2016 K

Wave Height and Swell ERA 0.75resolution 01/01/1979 / 31/01/2016 m

Wind u +10m ERA 0.75resolution  (J1/01/1979 v 31/01/2016 m/s

Wind v +10m ERA 0.75 resolution  (J1/01/1979 v 31/01/2016 m/s
Define the arep with the
cursor tool —>

Transform d

sum / max [/
average) ar
1t o sws




