
CurveDeveloper Suite™ 

CurveDeveloper™ 

CurveDeveloper™ provides complete monthly forward 
curves for illiquid and liquid markets, volatilities, and  
correlations with capabilities of 

• Development of seasonal shapes  
• Performs no arbitrage forward strip reduction  
• Utilizes dynamic and static regression 
• Identifies and resolves stale quotes 
• Extends forward curves for 25 years 
• Custom curve generation settings 
• Provides dynamic link to deal capture systems  
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CurveDeveloper™ Suite 
CurveDeveloper™ Suite addresses the core market data needs of some of America’s largest 
energy companies including Exelon and PG&E.  As a core data infrastructure tool,  
CurveDeveloper™ Suite  assembles the data, refines it and generates reliable forward curves. 

CurveDeveloper™ Suite automates the acquisition and generation of forward curves for MtM and other  
analysis. Forward curves are generated with identification FAS 157 Levels 1, 2, and 3 under a Sarbanes-Oxley 
compliant process with a complete audit trail.  CurveDeveloper Suite includes DataHarvester, DataScrubber, 
and CurveDeveloper modules that operate independently or as an integrated suite.  

Market Date Delivery 

Date

Strip          

Type

Price Source Model Market No       

Arb

Reg Stale Shaped Static     

Reg

Extrap FAS157 

Level

AD_Hub OFF 5/14/2009 6/1/2009 MONTH 29.00 NYMEX CD 3.0 1 0 0 0 0 0 0 1

AD_Hub OFF 5/14/2009 7/1/2009 MONTH 34.99 CD CD 3.0 0 0 0 0 1 0 0 2



CurveCube™ is an OLAP cube of market data.  
Users can slice and dice market data, drill down, roll up 
and pivot to instantly view forward curves across markets 
and changes in market prices over time. The cube will 
help users develop diagnostics perspectives including 
spark-spreads and custom views. Analysts can fly through 
the cube to discover changing patterns in market prices 
by location, commodities, and delivery period. 

CurveCube™ 

 

 

 
 METRICS 

• Price Tag 
• Shaping 
• Error Tag 
• Price Types 

COMMODITIES 
• Market 
• Broker Source 

TIME 
• Strip Type 
• Delivery Date 
• Transaction Date 
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DataScrubber™ 

 
DataScrubber™ automates the clean-up of 
market data through a battery of statistical 
tests.  These tests are compiled to identify the 
following anomalies in market data 

• Missing values 
• Anomalies in inter- and intra- market 

price returns 
• Date errors involving publish,  

transaction, and delivery dates 
• Stale quotes 
• Flat curves 
• Outlier tests for high and low values 
• Bid/Ask Spread 

Error tags indicate statistically suspicious values identified 
through a battery of DataScrubber tests. 

DataHarvester™ gathers information from web sites, Excel files, 
email attachments and text, combining the data into a central 
location.  Current data extracted include  

 
Broker sheets—Amerex, Evo, ICAP, Prebon, TFS,… 
WebSites—Clearport, Evo.id, ICE, Platts, NYMEX,…  

With intelligent processing, DataHarvester™ adapts to changing 

formats, simplifying a complex task and monitoring data quality, 

including missing records and data sources. Data monitoring  

systems maintain data processing status and data integrity checks,  

generating dynamic logs and automated email notification. 

DataHarvester™ 

Date ErrorTag    

Name

Market     

Name

Source   

Name

Strip    

Name

PriceType    

Name

Scrub Name Val Comparison     

Val

MeanAbs    

StDev

Num     

StDev

Percentile Indication

5/14/2009 NULLVALUE AD_Hub ON
TULLETT

_PREBO

N

BALMO BID SourceBasis 39.10 40.73 1.87 2.04 95.00 LOW

5/14/2009 SPIKEHIGH AD_Hub ON NYMEX D.A. SETTLE
Change10Pct

_SpikeHigh
39.99 32.58 N/A N/A N/A SPIKEHIGH

5/14/2009 OK CINHUB_O

N
NYMEX CAL10 SETTLE SourceBasis 48.75 50.00 1.61 1.27 75.00 LOW


