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Originally published in 2005, Weather Derivative Valuation covers all the meteorological, statistical,
financial and mathematical issues that arise in the pricing and risk management of weather derivatives. There
are chapters on meteorological data and data cleaning, the modelling and pricing of single weather
derivatives, the modelling and valuation of portfolios, the use of weather and seasonal forecasts in the
pricing of weather derivatives, arbitrage pricing for weather derivatives, risk management, and the modelling
of temperature, wind and precipitation. Specific issues covered in detail include the analysis of uncertainty in
weather derivative pricing, time-series modelling of daily temperatures, the creation and use of probabilistic
meteorological forecasts and the derivation of the weather derivative version of the Black-Scholes equation
of mathematical finance. Written by consultants who work within the weather derivative industry, this book
is packed with practical information and theoretical insight into the world of weather derivative pricing.
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From reader reviews:

Cory Kyle:

This book untitled Weather Derivative Valuation: The Meteorological, Statistical, Financial and
Mathematical Foundations to be one of several books this best seller in this year, that is because when you
read this reserve you can get a lot of benefit in it. You will easily to buy this book in the book retail store or
you can order it by way of online. The publisher on this book sells the e-book too. It makes you easier to
read this book, since you can read this book in your Cell phone. So there is no reason for you to past this
guide from your list.

Bryan Rodriguez:

The guide with title Weather Derivative Valuation: The Meteorological, Statistical, Financial and
Mathematical Foundations has a lot of information that you can study it. You can get a lot of benefit after
read this book. That book exist new knowledge the information that exist in this guide represented the
condition of the world right now. That is important to yo7u to know how the improvement of the world. That
book will bring you within new era of the the positive effect. You can read the e-book on your own smart
phone, so you can read this anywhere you want.

Marsha Bridges:

A lot of e-book has printed but it is unique. You can get it by web on social media. You can choose the very
best book for you, science, comic, novel, or whatever by searching from it. It is named of book Weather
Derivative Valuation: The Meteorological, Statistical, Financial and Mathematical Foundations. You can
contribute your knowledge by it. Without leaving behind the printed book, it may add your knowledge and
make a person happier to read. It is most significant that, you must aware about e-book. It can bring you
from one spot to other place.

Sharon Wilson:

Some people said that they feel bored stiff when they reading a reserve. They are directly felt the item when
they get a half areas of the book. You can choose the particular book Weather Derivative Valuation: The
Meteorological, Statistical, Financial and Mathematical Foundations to make your own reading is interesting.
Your own skill of reading proficiency is developing when you like reading. Try to choose simple book to
make you enjoy to study it and mingle the opinion about book and looking at especially. It is to be 1st
opinion for you to like to open a book and examine it. Beside that the publication Weather Derivative
Valuation: The Meteorological, Statistical, Financial and Mathematical Foundations can to be your brand-
new friend when you're truly feel alone and confuse using what must you're doing of this time.
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