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Abstract

Chongqing from 1951 to 2013 as training set, it estimates the temperature in wavelet neural network model. The results of empirical simulation

The paper sets up weather change’ s stochastic model basing on temperature inherent characteristic. Taking temperature data of

and model verification show that the model has relative minor error and wavelet neural network can better imitate temperature index in the fu-

ture. Then, it can apply in pricing weather derivatives.
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