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ÅSpeedwell Weather Derivatives (SWD) was founded in 1999 at the inception 

of the European weather derivative market.

ÅSWD provides historical weather data, and weather data feeds for sites 

around the world.

ÅSWD provides short to long-term probabilistic weather forecasts. 

ÅSWD provides the Speedwell Weather System (SWS) to weather derivative 

traders and hedgers.

ÅSWD provide a range of web-based tools for accessing the above

ÅConsultancy and weather risk placement

ÅWe have offices in the UK and the USA

About Us



ÅWe are confident:

ÅThe weather market serves an important economic function. 

ÅWeather risk IS an ñinsurable riskò (cf CDS ??)

ÅAt a time where other markets see stresses the weather market continues to 

function. Settlement is ñexogenousò: WDs are anchored by ñfair valueò as final 

settlement is never determined by market sentiment alone. Prevents 

dangerous ñblack swanò events driven by positive feedback.

ÅWe believe the WD market can communicate important information to 

economic agents who are not yet using it fully: energy

ÅThe cleared product is critical to the growth of the secondary market 

ÅThe tailored OTC market is at the heart of risk transfer

Our belief in the weather market



ÅPricing components

ÅHistorical Data / Recalibrated Data 

ÅData feeds 

ÅWeather forecasts

ÅMarket Prices

= SWSConnect

Speedwell Weather 

System

Data Products

Forecast Products

SWSConnect

Bringing Everything together



Not all users want the same

ÅPotential end users, want an indicative pricing system with access to lots of 

data. 

ÅHedge providers want access to lots of data sets and some more advanced 

pricing methods

ÅSecondary market traders want access to Recalibrated Data, Forecasts and 

market information

ñHorses for Coursesò

= SWSConnect

= SWSConnect PREMIUM

= SWSConnect PREMIUM +



Presenting a lot of information in one place at one time

Weather Data

Weather Forecasts

Probability distribution

Forecast Viewer

Pattern recognition
= SWSConnect

Weather Derivative Pricing

Tools

Real Time Site monitor

Multi-model CME pricing



A Quick Tour









Weather Derivative Pricing




