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October 2009 on Demand *****.It is often noted that energy prices are quite
i . volatile, reflecting market participants adjustments to new
U.S. Department of Ene A . . .
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energyrelated financial derivatives. Price volatility is an
indication of the level of uncertainty, or risk, in the market. This
paper describes how markets price risk and how the

(':_ib DOWNLOAD PDF marketclearing process for risk transfer can be used to generate
price bands around observed futures prices for crude oil,
natural gas, and other commodities. These bands provide a
quantitative measure of uncertainty regarding the range in
which markets expect prices to trade.

ra READ ONLINE
[ 4.68 MB ]

Reviews

This book may be really worth a read through, and far better than other. it was actually writtern extremely completely
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