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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:
Jack Evans:

Do you have favorite book? When you have, what is your favorite's book? Reserve is very important thing
for usto find out everything in the world. Each book has different aim or maybe goal; it means that e-book
has different type. Some people feel enjoy to spend their a chance to read a book. They are realy reading
whatever they take because their hobby is definitely reading a book. What about the person who don't like
reading through a book? Sometime, individual feel need book once they found difficult problem aswell as
exercise. Well, probably you will require this Modeling and Forecasting Electricity Loads and Prices: A
Statistical Approach (The Wiley Finance Series).

ArleneMartin:

The book Modeling and Forecasting Electricity Loads and Prices: A Statistical Approach (The Wiley
Finance Series) hasalot of information on it. So when you read this book you can get alot of advantage.
The book was published by the very famous author. The author makes some research ahead of write this
book. This book very easy to read you will get the point easily after perusing this book.

James Williams:

Playing with family in a park, coming to see the marine world or hanging out with friends is thing that
usually you might have done when you have spare time, then why you don't try factor that really opposite
from that. Just one activity that make you not sense tired but still relaxing, trilling like on roller coaster you
have been ride on and with addition details. Even you love Modeling and Forecasting Electricity Loads and
Prices: A Statistical Approach (The Wiley Finance Series), you may enjoy both. It is fine combination right,
you still would like to missit? What kind of hang type isit? Oh can occur its mind hangout men. What? Still
don't buy it, oh come on its called reading friends.

Brandy Godwin:

In this period globalization it isimportant to someone to get information. The information will make anyone
to understand the condition of the world. The condition of the world makes the information simpler to share.
You can find alot of sourcesto get information example: internet, newspaper, book, and soon. Y ou will see
that now, alot of publisher this print many kinds of book. Typically the book that recommended for you is
Modeling and Forecasting Electricity Loads and Prices: A Statistical Approach (The Wiley Finance Series)
this publication consist alot of the information of the condition of thisworld now. This particular book was
represented how can the world has grown up. The words styles that writer use to explain it is easy to
understand. The particular writer made some exploration when he makes this book. Here is why this book
suitable all of you.
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