Dear a”}

the | nterclepartmental Centre "Giorgio |evi Cases" for
Energg, Economics and Tectmologg (Universitg of

Paclova) issues a research granton the topic

"Capacitg markets and the definition of the value of
Reliabilitg OPtions"

to be Pertormed at the Department of Mathematics
under the sul:)er\/ision of Prof. Tiziano \/argiolu (as the
scientific resPonsiblc), in cooPeration with Prof. Fulvio
Fontini, of the Department of Economics and
Management.

- duration: 24 month:;

- deadline: January 16, 2017

-~ tOPiC:

In energy markets, it is of Particular interest the Problem

of a fair evaluation of Reliabilitg Ol:)tions (RO), namelg,



Phgsical call oPtions derived on electricitg, issued bg
generators and acquired bg a subjec’c to hedge
adequacg risk of power generation. The aim of this
grantis to define a fair Pricing of RO, which recluires
techniques which 2@ begoncl those classica”g used in

financial markets to Price and heclge derivative assets.
~ ca” 1Cor grant:

http://www.math.unipd.it/it/news/?idﬂ?é?_

The English version is at the bottom 3 downloadable
files).

The successful candidate will not have teaching
duties (l’mowever there is in Principle the Possibilitg to
teach if wantccb and will have access to the

Department's Fundings For travel.

For further inFormation, feel free to contact me

(Vaﬁgiolu@math.unipcl.it) :

Please circulate
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http://www.math.unipd.it/it/news/?id=1962
mailto:vargiolu@math.unipd.it

Tiziano Vargiolu

Dil:)ar‘timento di Matematica  Phone: +39 049 827158%
Universita' di Padova Fax: +39 049 8271428

Via Trieste, 63 E-mail: vargiolu@math.unipd.it
I-35121 Padova (ltalg) WWW: ECPL/

www.math.unipcl.it/Wargiolu
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