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Finance and energy markets have been an active scientific field for some time,
even though the development and applications of sophisticated quantitative
methods in these areas are relatively new?and referred to in a broader context as
energy finance. Energy finance is often viewed as a branch of mathematical
finance, yet this area continues to provide a rich source of issues that are fuelling
new and exciting research developments. Based on a special thematic year at the
Wolfgang Pauli Institute (WPI) in Vienna, Austria, this edited collection features
cutting-edge research from leading scientists in the fields of energy and
commodity finance. Topics discussed include modeling and analysis of energy
and commodity markets, derivatives hedging and pricing, and optimal investment
strategies and modeling of emerging markets, such as power and emissions. The
book also confronts the challenges one faces in energy markets from a
quantitative point of view, as well as the recent advances in solving these
problems using advanced mathematical, statistical and numerical methods. By
addressing the emerging area of quantitative energy finance, this volume will
serve as a valuable resource for graduate-level students and researchers studying
financial mathematics, risk management, or energy finance.
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Finance and energy markets have been an active scientific field for some time, even though the development
and applications of sophisticated quantitative methods in these areas are relatively new?and referred to in a
broader context as energy finance. Energy finance is often viewed as a branch of mathematical finance, yet
this area continues to provide a rich source of issues that are fuelling new and exciting research
developments. Based on a special thematic year at the Wolfgang Pauli Institute (WPI) in Vienna, Austria,
this edited collection features cutting-edge research from leading scientists in the fields of energy and
commodity finance. Topics discussed include modeling and analysis of energy and commodity markets,
derivatives hedging and pricing, and optimal investment strategies and modeling of emerging markets, such
as power and emissions. The book also confronts the challenges one faces in energy markets from a
quantitative point of view, as well as the recent advances in solving these problems using advanced
mathematical, statistical and numerical methods. By addressing the emerging area of quantitative energy
finance, this volume will serve as a valuable resource for graduate-level students and researchers studying
financial mathematics, risk management, or energy finance.
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Editorial Review

From the Back Cover

Finance and energy markets have been an active scientific field for some time, even though the development
and applications of sophisticated quantitative methods in these areas are relatively new?and referred to in a
broader context as energy finance. Energy finance is often viewed as a branch of mathematical finance, yet
this area continues to provide a rich source of issues that are fuelling new and exciting research
developments. Based on a special thematic year at the Wolfgang Pauli Institute (WPI) in Vienna, Austria,
this edited collection features cutting-edge research from leading scientists in the fields of energy and
commodity finance. Topics discussed include modeling and analysis of energy and commodity markets,
derivatives hedging and pricing, and optimal investment strategies and modeling of emerging markets, such
as power and emissions. The book also confronts the challenges one faces in energy markets from a
quantitative point of view, as well as the recent advances in solving these problems using advanced
mathematical, statistical and numerical methods. By addressing the emerging area of quantitative energy
finance, this volume will serve as a valuable resource for graduate-level students and researchers studying
financial mathematics, risk management, or energy finance.

About the Author

Fred Espen Benth is professor in mathematical finance at the Center of Mathematics for Applications
(CMA), University of Oslo. The last 10 years or so his research interests have been on mathematical finance,
stochastics and energy markets. He has published more than 70 papers in scientific journals like
Mathematical Finance, SIAM Journal of Financial Mathematics, Advances in Applied Probability,
Operations Research,  Bernoulli, Stochastics, Energy Economics, Finance and Stochastics, Applied
Mathematical Finance, Energy Journal, Jounal of Energy Markets and Journal of Derivatives. In addition, he
has co-authored two research monographs on energy and weather markets, as well as an introductory book
on mathematical finance. Benth obtained in 1995 his PhD in applied mathematics at the Universities of
Mannheim and Oslo. After that, he spent three years as a statistical consultant at the Norwegian Computing
Center, working for the Norwegian oil industry, before he returned to academia for positions in Aarhus,
Trondheim and Oslo. Apart from teaching graduate courses on stochastic analysis and mathematical finance
at the University of Oslo, Benth gives regularly courses for the energy, finance and insurance industry. Benth
is scientific leader of two major research projects on energy and weather financed by the Norwegian
Research Council, and a fellow of the Wolfgang Pauli institute. His administrative duties include being
associate editor in SIAM Journal of Financial Mathematics, Mathematical Methods in Operations Research,
Journal of Energy Markets and IMA Journal of Management Mathematics. 

Valery A. Kholodnyi is a Principal Quantitative Analyst with Verbund Trading as well as a Pauli Fellow at
the Wolfgang Pauli Institute. Prior to this, he was the Chief Science Officer and Vice President of Research
and Development at Integrated Energy Services, Director of Research at TXU Energy Trading, Director of
Quantitative Analysis at Reliant Resources, Managing Director of Quantitative Research and Risk Analytics
at Platts, and Professor of Financial Mathematics and Risk Management as well as Executive Director of the
Center for Quantitative Risk Analysis at Middle Tennessee State University. He has authored or co-authored
four books, three book chapters, and over a hundred research papers in finance, mathematics, physics and
engineering, and has published in journals such as the Journal of Derivatives Use, Trading and Regulation,



Energy Power and Risk Management Magazine, Journal of Mathematical Physics, European Physical
Journal, Journal of Nonlinear Analysis, Journal of Engineering Mathematics, Journal of Integral Equations
and Applications, Journal of the Dynamics of Continuous, Discrete and Impulsive Systems and Journal of
Bioelectrochemistry and Bioenergetics. He was an invited speaker at numerous international and national
conferences both for the industry practitioners and academic researchers. He is a member of the editorial
boards of the Journal of Energy Markets, Russian Journal of Risk Management, Journal of Nonlinear
Analysis, and Journal of Mathematics in Engineering, Science and Aerospace. He is a recipient of the 15th
Anniversary Outstanding Contribution to Energy Risk Award and the Pioneer Quant Honor by the Energy
Risk Magazine. He holds a Ph.D. in Applied Mathematics from Moscow Institute of Electronics and
Mathematics.

Peter Laurence is an associate Professor of Mathematics at the University of Rome, ”La Sapienza” and a
visiting scholar at the Courant Institute. He completed his PHD in 1981 in applied mathematics at the
University of Wisconsin, Madison after undergraduate courses at the Wharton School of Finance and
Commerce and the University of Pennsylvania. He has published in leading international Journals in a large
spectrum of areas in applied mathematics and of partial differential equations as well as in leading Math-
Finance Journals like Risk Magazine, Energy Risk, Mathematical Finance, International Journal of
Theoretical and Applied Finance, Quantitative Finance, Applied Mathematical Finance, Insurance
Mathematics and Economics, European Journal of Finance. He first became interested in mathematical
finance in 1997 and in 1999 co-authored with Marco Avellaneda a book on option pricing Quantitative
Modeling of Derivative Securities. He has taught mathematical finance at the graduate level atNewYork
University’s Courant Institute, Columbia University and at Universities of Rome I and II. To gain direct
market experience, in 2001-2002 he was a consultant in Standard and Poor’s Risk Solutions group where he
specialized in Portfolio Credit Risk. His most research focus has been on pricing and hedging basket options
and asymptotic methods for stochastic volatility models. This year he is co-organizing (with Rene' Aid, Fred
Benth, Valery Kholodnyi and Almut Veraart) a third special year on Energy and Commodities at the
Wolfgang Pauli Institute in Vienna, a unique initiative offering high level intensive mini-courses on
quantitative methods in Commodity Research, held by leading experts, free of charge to participants.

 

Users Review

From reader reviews:

Shawna Vaughn:

Book will be written, printed, or created for everything. You can learn everything you want by a reserve.
Book has a different type. As you may know that book is important factor to bring us around the world.
Alongside that you can your reading proficiency was fluently. A guide Quantitative Energy Finance:
Modeling, Pricing, and Hedging in Energy and Commodity Markets will make you to become smarter. You
can feel more confidence if you can know about almost everything. But some of you think which open or
reading some sort of book make you bored. It is far from make you fun. Why they can be thought like that?
Have you looking for best book or suitable book with you?

Cheryl Grosvenor:

This Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and Commodity Markets is



great book for you because the content which is full of information for you who always deal with world and
have to make decision every minute. This book reveal it facts accurately using great manage word or we can
say no rambling sentences included. So if you are read the idea hurriedly you can have whole details in it.
Doesn't mean it only will give you straight forward sentences but tough core information with wonderful
delivering sentences. Having Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and
Commodity Markets in your hand like getting the world in your arm, data in it is not ridiculous one. We can
say that no reserve that offer you world within ten or fifteen moment right but this e-book already do that. So
, this really is good reading book. Hey Mr. and Mrs. hectic do you still doubt this?

Ruby Harris:

As we know that book is important thing to add our understanding for everything. By a book we can know
everything we really wish for. A book is a pair of written, printed, illustrated or maybe blank sheet. Every
year was exactly added. This book Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy
and Commodity Markets was filled regarding science. Spend your spare time to add your knowledge about
your scientific disciplines competence. Some people has diverse feel when they reading a book. If you know
how big good thing about a book, you can truly feel enjoy to read a guide. In the modern era like today,
many ways to get book that you just wanted.

Brian Hill:

That reserve can make you to feel relax. This particular book Quantitative Energy Finance: Modeling,
Pricing, and Hedging in Energy and Commodity Markets was multi-colored and of course has pictures
around. As we know that book Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and
Commodity Markets has many kinds or type. Start from kids until teenagers. For example Naruto or Private
eye Conan you can read and believe that you are the character on there. Therefore not at all of book are make
you bored, any it can make you feel happy, fun and chill out. Try to choose the best book in your case and
try to like reading that.

Download and Read Online Quantitative Energy Finance:
Modeling, Pricing, and Hedging in Energy and Commodity Markets
From Brand: Springer #PTYW7F9Z0QS



Read Quantitative Energy Finance: Modeling, Pricing, and Hedging
in Energy and Commodity Markets From Brand: Springer for
online ebook

Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and Commodity Markets From
Brand: Springer Free PDF d0wnl0ad, audio books, books to read, good books to read, cheap books, good
books, online books, books online, book reviews epub, read books online, books to read online, online
library, greatbooks to read, PDF best books to read, top books to read Quantitative Energy Finance:
Modeling, Pricing, and Hedging in Energy and Commodity Markets From Brand: Springer books to read
online.

Online Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and
Commodity Markets From Brand: Springer ebook PDF download

Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and Commodity Markets
From Brand: Springer Doc

Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and Commodity Markets From Brand: Springer
Mobipocket

Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and Commodity Markets From Brand: Springer
EPub

PTYW7F9Z0QS: Quantitative Energy Finance: Modeling, Pricing, and Hedging in Energy and Commodity Markets From
Brand: Springer


