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Book Condition: New. 2015 ed.. 236 x 157 mm. Language: English
. Brand New Book. This volume is a collection of chapters
covering the latest developments in applications of financial
mathematics and statistics to topics in energy, commodity
financial markets and environmental economics. The research
presented is based on the presentations and discussions that
took place during the Fields Institute Focus Program on
Commodities, Energy and Environmental Finance in August
2013. The authors include applied mathematicians, economists
and industry practitioners, providing for a multi-disciplinary
spectrum of perspectives on the subject. The volume consists of
four sections: Electricity Markets; Real Options; Trading in
Commodity Markets; and Oligopolistic Models for Energy
Production. Taken together, the chapters give a comprehensive
summary of the current state of the art in quantitative analysis
of commodities and energy finance. The topics covered include
structural models of electricity markets, financialization of
commodities, valuation of commodity real options, game-
theory analysis of exhaustible resource management and
analysis of commodity ETFs. The volume also includes two
survey articles that provide a source for new researchers
interested in getting into these topics.
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R eviews

If you need to adding benefit, a must buy book. It is actually rally interesting throgh reading time period. It is extremely
difficult to leave it before concluding, once you begin to read the book.
-- O len Mills  

An extremely awesome ebook with perfect and lucid reasons. This is certainly for all who statte there was not a well
worth looking at. Your daily life span will likely be convert as soon as you complete looking over this book.
-- Ana hi Hea ney   
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