
STRATEGIC

Time span: 15+ years
investment decisions

TACTICAL

3 years
risk management
1 year
budgeting, revisions

OPERATIONAL

1 month 
financial optimisation
1 week 
procurement planning
1-3 days 
optimisation
1 min
regulation power
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multiple criteria: environment, costs, risks…
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energy markets

renewable energy
establishment of future targets
management of  production variability 

production planning 
and hedging
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uncertainty in the production process
models of the forward curve dynamics
electricity porfolio selection

promotes production with lower 
CO2 emissions
affects all electricity producers

optimisation of electricity retailer’s contract
portfolio subject to risk preferences

determinants of household energy 
consumption in India: technology choice for 

a cost minimisation problem

global climate change: mitigation costs per GDP in 2020 and 2050, 
with different economic growth scenarios and emission reduction targets
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