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HANDBOOK OF RISK MANAGEMENT IN ENERGY PRODUCTION AND
TRADING

Springer. Hardcover. Book Condition: New. Hardcover. 505 pages. Dimensions: 9.2in. x 6.3in. x 1.3in.This book
presents an overview of the risks involved in modern electricity production, delivery and trading, including
technical risk in production, transportation and delivery, operational risk for the system operators, market risks
for traders, and political and other long term risks in strategic management. Using decision making under
uncertainty as a methodological background, the book is divided into four parts, with Part I focusing on energy
markets, particularly electricity markets. Topics include a nontechnical overview of energy markets and their
main properties, basic price models for energy commodity prices, and modeling approaches for electricity
price processes. Part II looks at optimal decisions in managing energy systems, including hydropower dispatch
models, cutting plane algorithms and approximative dynamic programming; hydro-thermal production;
renewable; stochastic investments and operational optimization models for natural gas transport; decision
making in operating electricity networks; and investment in extending energy production systems. Part III
explores pricing, including electricity swing options and the pricing of derivatives with volume control. Part IV
looks at long-term and political risks, including energy systems under aspects of climate change, and
catastrophic operational risks, particularly risks from terrorist attacks. This item ships from multiple locations.
Your book may arrive from Roseburg,OR, La Vergne,TN. Hardcover.
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