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In the original publication of the article, Fig. 4 was published incorrectly. The cor-
rect figure is given below.

The original article can be found online at https ://doi.org/10.1007/s1108 1-020-09581 -0.
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Fig. 4  Tails of price and weather contingent claims for different values of volatility sigma. Left: Price 
claim, right: Weather claim
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