SPRINGERNATURE Link

— Menu Q Search

Home > Neural Computing_ and Applications > Article

Modeling and forecasting cumulative
average temperature and heating degree
day indices for weather derivative pricing

| EANN 2009 | Published: 05 December 2010

| Volume 20, pages 787-801, (2011) Cite this article

vacoming | Neural Computing and Applications

& Applications

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 92 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
> Store and/or access information on a device
> Personalised advertising and content, advertising and content measurement,

audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences



https://link.springer.com/article/10.1007/s00521-010-0494-1/metrics
https://link.springer.com/
https://idp.springer.com/auth/personal/springernature?redirect_uri=https://link.springer.com/article/10.1007/s00521-010-0494-1
https://order.springer.com/public/cart
https://link.springer.com/
https://link.springer.com/journal/521
https://link.springer.com/journal/521/aims-and-scope
https://www.editorialmanager.com/ncaa
https://link.springer.com/journal/521
https://link.springer.com/privacystatement

Finally, we provide the pricing equations for temperature futures on Cooling and

Heating Degree Day indices.
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