
Index Valuation 
 Combination of the following: 

1. Speedwell cleaned daily actuals (accrued values) 
2. Speedwell 15-day max/min forecast (Speedwell 

downscaled ECMWF) 
3. Computed 10-year temperature averages 
 

Index CHANGE Analysis 
  Quantifies daily changes in the contract valuation  
  as a result of recent actual data and forecast  
  changes. 

  

 

Valuation Example 
 
Contract:  LGA cumulative HDD  
Period:  Oct 1st to Oct 31st 
 
Valuation Oct 10th 
Date: 
 
 
Oct 1st  0.0 

Oct 2nd  4.0 
Oct 3rd  7.0 
Oct 4th  9.0 

Oct 5th  5.5 
Oct 6th  3.5 
Oct 7th  1.5 

Oct 8th  0.0 
Oct 9th  0.0 
 

Oct 10th  0.0 
Oct 11th  0.0 
Oct 12th  0.0 

Oct 13th  0.0 
Oct 14th  0.0 
Oct 15th  1.73 

Oct 16th  3.37 
Oct 17th  2.87 
Oct 18th  1.08 

Oct 19th  0.29 
Oct 20th  1.34 
Oct 21st  2.66 

Oct 22nd  4.33 
Oct 23rd  5.16 
Oct 24th  6.51 

Oct 25th  4.24 
Oct 26th  4.51 
Oct 27th  4.77 

Oct 28th  5.04 
Oct 29th  5.31 
Oct 30th  5.58 

Oct 31st  5.85 
 
 

Total HDD =  95.14 
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Speedwell Weather (U.S.) David Whitehead David.Whitehead@Speedwellweather.com +1 703 535 8800 
Speedwell Weather (U.K.) Stephen Doherty Stephen.Doherty@Speedwellweather.com +44 (0) 1582 465 561 

Click here if you would no longer like to receive these emails 

The Purpose... 
 

Track the projected value of the standard CME weather contracts 

Regions:  US, Europe, Canada, Australia, and Japan 

Analyze day-to-day changes in the projected value  
 

 

 
Please contact us for a free trial 
of this product or sign-up at 
www.SpeedwellWeather.com 

 

NEW PRODUCT 

FREE TRIAL 
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