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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:

Ida Vanwormer:

Are you kind of occupied person, only have 10 as well as 15 minute in your moment to upgrading your mind
skill or thinking skill even analytical thinking? Then you have problem with the book in comparison with can
satisfy your short period of time to read it because all of this time you only find e-book that need more time
to be learn. Modeling and Valuation of Energy Structures: Analytics, Econometrics, and Numerics (Applied
Quantitative Finance) can be your answer since it can be read by you actually who have those short spare
time problems.

Kenneth Leishman:

On this era which is the greater man or woman or who has ability in doing something more are more
treasured than other. Do you want to become among it? It is just simple solution to have that. What you have
to do is just spending your time little but quite enough to get a look at some books. One of many books in the
top checklist in your reading list will be Modeling and Valuation of Energy Structures: Analytics,
Econometrics, and Numerics (Applied Quantitative Finance). This book that is qualified as The Hungry
Slopes can get you closer in becoming precious person. By looking right up and review this book you can get
many advantages.

Carl Guerra:

As we know that book is important thing to add our knowledge for everything. By a reserve we can know
everything we want. A book is a pair of written, printed, illustrated as well as blank sheet. Every year seemed
to be exactly added. This guide Modeling and Valuation of Energy Structures: Analytics, Econometrics, and
Numerics (Applied Quantitative Finance) was filled regarding science. Spend your time to add your
knowledge about your technology competence. Some people has diverse feel when they reading the book. If
you know how big selling point of a book, you can sense enjoy to read a guide. In the modern era like
currently, many ways to get book that you wanted.

Kaye Hensley:

A lot of e-book has printed but it is different. You can get it by world wide web on social media. You can
choose the most effective book for you, science, comic, novel, or whatever simply by searching from it. It is
called of book Modeling and Valuation of Energy Structures: Analytics, Econometrics, and Numerics
(Applied Quantitative Finance). Contain your knowledge by it. Without causing the printed book, it may add
your knowledge and make you happier to read. It is most critical that, you must aware about reserve. It can
bring you from one destination to other place.
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