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Mathematical techniques for trading and risk management.

Managing Energy Risk closes the gap between modern techniques from financial
mathematics and the practical implementation for trading and risk management.
It takes a multi-commodity approach that covers the mutual influences of the
markets for fuels, emission certificates, and power. It includes many practical
examples and covers methods from financial mathematics as well as economics
and energy-related models.
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Editorial Review

From the Back Cover
Managing energy risk is a practical guide to using modern techniques in financial mathematics for
trading energy.

Taking a multi-commodity view on the energy markets, addressing electricity, oil, gas, coal and CO2
emissions and explaining their fundamental relations, this book is a comprehensive overview of the energy
markets and their products explaining models for pricing, portfolio optimization, risk measurement and
market analysis.

By integrating energy economics approaches, including fundamental market models, with financial
engineering approaches commonly used in banks and other trading companies, Managing Energy Risk is
valuable resource, relevant for risk management, structuring, pricing, market analysis, and model
development.

About the Author
Markus Burger is Head of Risk Control at EnBW Trading GmbH, the trading unit of the third largest
energy supply company in Germany. He leads the market risk measurement ream with responsibility for
valuation and stochastic modelling as well as credit risk management. Previously, he was a analyst for
interest rate derivatives at Landesbank Baden-Wurttemberg (LBBW). He holds a Masters degree and a PhD
in mathematics from the University of Karlsruhe, Germany. His practical involvement and research includes
stochastic modeling, risk measurement and valuation in the energy sector.

Bernhard Graeber is Head of Methodology and Models at EnBW Trading GmbH. His department is
responsible for the development of load forecasting algorithms, of power plant dispatch models and of
fundamental market models for electricity, CO2 certificates and fuels. He studies mechanical engineering
and physics at the University of Stuttgart, Germany and at the University of Auckland, New Zealand and
holds a PhD in energy economics from the University of Stuttgart. he has more that 10 years of experience in
electricity market analysis and modeling.

Gero Schindlmayr is Head of Market Risk and Valuation Models at EnBW Trading GmbH. before joining
EnBW he worked as a quantitative analyst for equity derivatives at Deutsche Bank A.G. He holds a PhD in
mathematics and a Master's degree in operations research from the RWTH Aachen, Germany and an M.Sc
degree in mathematics from Warwick University, UK. He is co-author of a book titled Equity Derivatives:
Theory and Applications and of several papers in the area of energy derivatives and energy risk. His main
field of work includes stochastic pricing models for electricity and gas, commodity forward curve modeling,
value-at-risk models and multi-commodity risk.

Users Review

From reader reviews:



Shirley Frazier:

Why don't make it to become your habit? Right now, try to prepare your time to do the important work, like
looking for your favorite e-book and reading a reserve. Beside you can solve your condition; you can add
your knowledge by the book entitled Managing Energy Risk: An Integrated View on Power and Other
Energy Markets. Try to make the book Managing Energy Risk: An Integrated View on Power and Other
Energy Markets as your pal. It means that it can to get your friend when you truly feel alone and beside
regarding course make you smarter than in the past. Yeah, it is very fortuned in your case. The book makes
you more confidence because you can know every thing by the book. So , let's make new experience in
addition to knowledge with this book.

Roger Ruelas:

Reading a book to be new life style in this season; every people loves to learn a book. When you go through
a book you can get a lots of benefit. When you read books, you can improve your knowledge, since book has
a lot of information on it. The information that you will get depend on what forms of book that you have
read. If you need to get information about your study, you can read education books, but if you act like you
want to entertain yourself look for a fiction books, these us novel, comics, as well as soon. The Managing
Energy Risk: An Integrated View on Power and Other Energy Markets offer you a new experience in reading
through a book.

Bonnie Boyd:

This Managing Energy Risk: An Integrated View on Power and Other Energy Markets is brand-new way for
you who has fascination to look for some information since it relief your hunger details. Getting deeper you
onto it getting knowledge more you know or you who still having little bit of digest in reading this Managing
Energy Risk: An Integrated View on Power and Other Energy Markets can be the light food to suit your
needs because the information inside this kind of book is easy to get through anyone. These books develop
itself in the form that is certainly reachable by anyone, yep I mean in the e-book form. People who think that
in book form make them feel sleepy even dizzy this publication is the answer. So there is no in reading a
book especially this one. You can find actually looking for. It should be here for a person. So , don't miss the
idea! Just read this e-book variety for your better life in addition to knowledge.

Douglas Quintanar:

Do you like reading a e-book? Confuse to looking for your best book? Or your book seemed to be rare? Why
so many issue for the book? But almost any people feel that they enjoy to get reading. Some people likes
examining, not only science book and also novel and Managing Energy Risk: An Integrated View on Power
and Other Energy Markets or maybe others sources were given expertise for you. After you know how the
great a book, you feel would like to read more and more. Science book was created for teacher or maybe
students especially. Those textbooks are helping them to add their knowledge. In various other case, beside
science book, any other book likes Managing Energy Risk: An Integrated View on Power and Other Energy
Markets to make your spare time much more colorful. Many types of book like this.
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