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This book offers an in-depth and up-to-date review of different statistical tools that can be used to analyze
and forecast the dynamics of two crucial for every energy company processes—electricity prices and loads.
It provides coverage of seasonal decomposition, mean reversion, heavy-tailed distributions, exponential
smoothing, spike preprocessing, autoregressive time series including models with exogenous variables and
heteroskedastic (GARCH) components, regime-switching models, interval forecasts, jump-diffusion models,
derivatives pricing and the market price of risk.

Modeling and Forecasting Electricity L oads and Pricesis packaged with a CD containing both the data and
detailed examples of implementation of different techniquesin Matlab, with additional examplesin SAS. A
reader can retrace all the intermediate steps of a practical implementation of amodel and test his
understanding of the method and correctness of the computer code using the same input data.

The book will be of particular interest to the quants employed by the utilities, independent power generators
and marketers, energy trading desks of the hedge funds and financial institutions, and the executives
attending courses designed to help them to brush up on their technical skills. The text will be also of use to
graduate students in electrical engineering, econometrics and finance wanting to get a grip on advanced
statistical tools applied in this hot area. In fact, there are sixteen Case Studiesin the book making it a self-
contained tutorial to electricity load and price modeling and forecasting.
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From reader reviews:
Wayne Santiago:

With other case, little people like to read book Modeling and Forecasting Electricity Loads and Prices: A
Statistical Approach (The Wiley Finance Series). You can choose the best book if you like reading a book.
Provided that we know about how isimportant a new book Modeling and Forecasting Electricity Loads and
Prices: A Statistical Approach (The Wiley Finance Series). Y ou can add knowledge and of course you can
around the world by a book. Absolutely right, since from book you can recognize everything! From your
country until finally foreign or abroad you may be known. About simple issue until wonderful thing you are
ableto know that. In this era, we could open a book or searching by internet gadget. It is called e-book. You
may use it when you feel bored to go to the library. Let's examine.

Rose Cordeiro:

Do you one among people who can't read satisfying if the sentence chained inside the straightway, hold on
guysthiskind of aren't like that. This Modeling and Forecasting Electricity Loads and Prices. A Statistical
Approach (The Wiley Finance Series) book is readable simply by you who hate the perfect word style. You
will find the details here are arrange for enjoyable looking at experience without leaving possibly decrease
the knowledge that want to offer to you. The writer associated with Modeling and Forecasting Electricity
Loads and Prices: A Statistical Approach (The Wiley Finance Series) content conveys the idea easily to
understand by lots of people. The printed and e-book are not different in the articles but it just different asit.
So, do you continue to thinking Modeling and Forecasting Electricity Loads and Prices. A Statistical
Approach (The Wiley Finance Series) is not loveable to be your top list reading book?

Harold Hutchison:

A lot of people always spent their own free time to vacation or perhaps go to the outside with them family or
their friend. Did you know? Many alot of people spent they will free time just watching TV, or even playing
video games al day long. If you need to try to find a new activity honestly, that is look different you can
read the book. It isreally fun for you personally. If you enjoy the book that you read you can spent all day
every day to reading a e-book. The book Modeling and Forecasting Electricity Loads and Prices: A
Statistical Approach (The Wiley Finance Series) it is extremely good to read. There are alot of folks that
recommended this book. We were holding enjoying reading this book. Should you did not have enough
space to bring this book you can buy often the e-book. Y ou can mQore effortlessly to read this book from a
smart phone. The price is not very costly but this book provides high quality.

Alyson Ward:

Many people spending their period by playing outside with friends, fun activity together with family or just
watching TV 24 hours aday. Y ou can have new activity to invest your whole day by looking at a book. Ugh,
do you consider reading a book really can hard because you have to bring the book everywhere? It all right



you can have the e-book, taking everywhere you want in your Mobile phone. Like Modeling and Forecasting

Electricity Loads and Prices: A Statistical Approach (The Wiley Finance Series) which is getting the e-book
version. So, try out this book? Let's find.
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