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Commodity markets present several challenges for quantitative modeling. These include high volatilities,
small sample data sets, and physical, operational complexity. In addition, the set of traded products in
commodity markets is more limited than in financial or equity markets, making value extraction through
trading more difficult. These facts make it very easy for modeling efforts to run into serious problems, as
many models are very sensitive to noise and hence can easily fail in practice.

Modeling and Valuation of Energy Structures is a comprehensive guide to quantitative and statistical
approaches that have been successfully employed in support of trading operations, reflecting the author's 17
years of experience as a front-office 'quant'. The major theme of the book is that simpler is usually better, a
message that is drawn out through the reality of incomplete markets, small samples, and informational
constraints. The necessary mathematical tools for understanding these issues are thoroughly developed, with
many techniques (analytical, econometric, and numerical) collected in a single volume for the first time. A
particular emphasis is placed on the central role that the underlying market resolution plays in valuation.
Examples are provided to illustrate that robust, approximate valuations are to be preferred to overly
ambitious attempts at detailed qualitative modeling.
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From reader reviews:

Eric Frances:

Do you have favorite book? If you have, what is your favorite's book? Guide is very important thing for us to
understand everything in the world. Each publication has different aim or goal; it means that publication has
different type. Some people experience enjoy to spend their time to read a book. They are reading whatever
they consider because their hobby will be reading a book. Consider the person who don't like examining a
book? Sometime, man or woman feel need book when they found difficult problem or maybe exercise. Well,
probably you'll have this Modeling and Valuation of Energy Structures: Analytics, Econometrics, and
Numerics (Applied Quantitative Finance).

Harold Baughman:

In other case, little individuals like to read book Modeling and Valuation of Energy Structures: Analytics,
Econometrics, and Numerics (Applied Quantitative Finance). You can choose the best book if you want
reading a book. Provided that we know about how is important a book Modeling and Valuation of Energy
Structures: Analytics, Econometrics, and Numerics (Applied Quantitative Finance). You can add information
and of course you can around the world with a book. Absolutely right, due to the fact from book you can
understand everything! From your country right up until foreign or abroad you may be known. About simple
thing until wonderful thing you can know that. In this era, we can easily open a book or perhaps searching by
internet product. It is called e-book. You should use it when you feel uninterested to go to the library. Let's
learn.

Nichelle Shive:

The event that you get from Modeling and Valuation of Energy Structures: Analytics, Econometrics, and
Numerics (Applied Quantitative Finance) could be the more deep you digging the information that hide
inside the words the more you get serious about reading it. It doesn't mean that this book is hard to be aware
of but Modeling and Valuation of Energy Structures: Analytics, Econometrics, and Numerics (Applied
Quantitative Finance) giving you joy feeling of reading. The article writer conveys their point in particular
way that can be understood through anyone who read it because the author of this publication is well-known
enough. That book also makes your own personal vocabulary increase well. Making it easy to understand
then can go to you, both in printed or e-book style are available. We suggest you for having this Modeling
and Valuation of Energy Structures: Analytics, Econometrics, and Numerics (Applied Quantitative Finance)
instantly.

Randal Gore:

Spent a free the perfect time to be fun activity to complete! A lot of people spent their leisure time with their
family, or their friends. Usually they carrying out activity like watching television, likely to beach, or picnic
in the park. They actually doing ditto every week. Do you feel it? Do you wish to something different to fill



your personal free time/ holiday? Could possibly be reading a book could be option to fill your no cost time/
holiday. The first thing that you ask may be what kinds of e-book that you should read. If you want to try
look for book, may be the guide untitled Modeling and Valuation of Energy Structures: Analytics,
Econometrics, and Numerics (Applied Quantitative Finance) can be very good book to read. May be it can
be best activity to you.
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