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GRIN Verlag. Paperback. Condition: New. 104 pages. Dimensions: 8.2in. x 5.8in. x 0.3in.Masters Thesis
from the year 2008 in the subject Business economics - Banking, Stock Exchanges, Insurance,
Accounting, grade: 6. 0, University of Lausanne, 156 entries in the bibliography, language: English,
abstract: The Swiss electricity market has been facing structural changes in recent years due to
market deregulation activities. This development has been accompanied by the emergence of spot
markets where electricity is traded between producer and purchaser. Since the price charged to the
end-customer turns out to be more exposed to market prices of electricity, the need for derivatives
with a risk management purpose arises. A more recent asset class such as structured products may
be used as a risk management tool. This paper focuses on the pricing of various structured
products with the Swiss energy price indices as an underlying. Since electricity has particular
features that result in a peculiar stochastic process, the pricing of electricity derivatives cannot rely
on traditional pricing formulas that have been developed for equity or commodity underlyings.
Rather, there is a need for a dynamic model that captures the unique characteristics of electricity.
In this paper, a new jump diffusion process...
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Completely essential study publication. This is for anyone who statte that there was not a well worth reading through. | am very easily could get a
satisfaction of reading through a written publication.

-- Hallie Stanton

Completely one of the best publication | actually have ever study. | really could comprehended almost everything out of this written e publication. Your
daily life span will likely be change as soon as you total reading this publication.

-- Prof. Adolph Wisoky
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A Practical Guide to Teen Business and Cybersecurity - Volume 3: Entrepreneurialism, Bringing a Product to
Market, Crisis Management for Beginners, Cybersecurity Basics, Taking a Company Public and Much More
Createspace Independent Publishing Platform, United States, 2016. Paperback. Book Condition: New. 229 x 152 mm. Language:
English . Brand New Book ***** Print on Demand *****.Adolescent education is corrupt and flawed. The No Child Left Behind reform
succeeded in little more than...
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Joey Green's Rainy Day Magic: 1258 Fun, Simple Projects to Do with Kids Using Brand-name Products
Fair Winds Press, 2006. Paperback. Book Condition: New. Brand new books and maps available immediately from a reputable and
well rated UK bookseller - not sent from the USA; despatched promptly and reliably worldwide by Royal Mail;

Childhood Unbound: The Powerful New Parenting Approach That Gives Our 21st Century Kids the Authority,
Love, and Listening They Need

SIMON SCHUSTER, United States, 2010. Paperback. Book Condition: New. 211 x 145 mm. Language: English . Brand New Book. Dr. Ron
Taffel, one of the country s most sought-after child-rearing experts, draws on decades of counseling experience and extensive
conversations with parents...

Homeschool Your Child for Free: More Than 1,400 Smart, Effective, and Practical Resources for Educating Your
Family at Home

Random House USA Inc, United States, 2009. Paperback. Book Condition: New. 2nd. 229 x 185 mm. Language: English . Brand New
Book. Provide a solid education at home without breaking the bank. Introduced in 2000, Homeschool Your Child for Free gave
countless...

Genuine book Oriental fertile new version of the famous primary school enrollment program: the intellectual
development of pre-school Jiang(Chinese Edition)

paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided after the
shipment.Paperback. Pub Date :2012-09-01 Pages: 160 Publisher: the Jiangxi University Press Welcome Salan. service and quality to
your satisfaction. please tell...
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A Smarter Way to Learn JavaScript: The New Approach That Uses Technology to Cut Your Effort in Half
Createspace, United States, 2014. Paperback. Book Condition: New. 251 x 178 mm. Language: English . Brand New Book ***** Printon
Demand *****The ultimate learn-by-doing approachWritten for beginners, useful for experienced developers who want to sharpen
theirskillsand don t mind...

DMCA Notice | Terms


http://albedo.media/a-practical-guide-to-teen-business-and-cybersecu.html
http://albedo.media/a-practical-guide-to-teen-business-and-cybersecu.html
http://albedo.media/joey-green-x27-s-rainy-day-magic-1258-fun-simple.html
http://albedo.media/joey-green-x27-s-rainy-day-magic-1258-fun-simple.html
http://albedo.media/childhood-unbound-the-powerful-new-parenting-app.html
http://albedo.media/childhood-unbound-the-powerful-new-parenting-app.html
http://albedo.media/homeschool-your-child-for-free-more-than-1-400-s.html
http://albedo.media/homeschool-your-child-for-free-more-than-1-400-s.html
http://albedo.media/genuine-book-oriental-fertile-new-version-of-the.html
http://albedo.media/genuine-book-oriental-fertile-new-version-of-the.html
http://albedo.media/a-smarter-way-to-learn-javascript-the-new-approa.html
http://albedo.media/a-smarter-way-to-learn-javascript-the-new-approa.html
http://albedo.media/dmca.html
http://albedo.media/terms.html

	Structured Products on Electricity
	Other Books


