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Infocast’s
MARKET PRICE VOLATILITY
How to Model, Assess, and Manage

 Price Volatility in Today’s Power Markets
MAY 10-12, 2000  CHICAGO

Draft Agenda

Day One, Wednesday, May 10, 2000

8:00 - 8:15
WELCOME AND OPENING REMARKS BY THE CONFERENCE CHAIR

Todd Strauss, Principal, PHB HAGLER BAILLY (confirmed)
Session One:
Price Volatility — What It Is and How to Model It

8:15 - 9:45
DEFINING AND MEASURING VOLATILITY

Tom Parkinson, Ph.D., Director, THE NORTHBRIDGE GROUP (confirmed)
9:45 - 10:15
Morning Coffee Break and Networking Opportunity
10:15 - 12:00
MODELING VOLATILITY I

Todd Strauss, Principal and Mike King, Senior Vice President, PHB HAGLER BAILLY (confirmed)
12:00 - 1:30
Group Luncheon
Session Two:
Modeling Price Volatility — Estimation and Assessment  

1:30 - 3:00
MODELING VOLATILITY II

Todd Strauss, Principal and Shameek Konar, Senior Consultant, PHB HAGLER BAILLY (confirmed)
3:00 - 3:30
Afternoon Refreshment Break and Networking Opportunity
3:30 - 5:00
CASE STUDIES IN MODELING VOLATILITY

5:00 - 6:00
Cocktail Reception

Day Two, Thursday, May 11, 2000


Session Three:
Incorporating Volatility Into Generation Asset Valuation
8:00 - 9:00
ANALYZING THE EFFECTS OF PRICE VOLATILITY AND OPERATING FLEXIBILITY ON ASSET VALUES
Mike King, Senior Vice President, PHB HAGLER BAILLY (confirmed)
9:00 - 10:00
USING A MARKET SIMULATION MODEL TO ASSESS HOW VOLATILITY IN DRIVERS OF VALUE

Mark Henwood, President and Chief Executive Officer, HENWOOD ENERGY SERVICES, INC. (confirmed)
10:00 - 10:30
Morning Coffee Break and Networking Opportunity
10:30 – 12:00
A REAL OPTIONS APPROACH TO ASSET VALUATION

12:00 - 1:30
Group Luncheon
1:30 - 3:00
HOW PRICE VOLATILITY IMPACTS FINANCING DECISIONS
3:00 – 3:30
Afternoon Refreshment Break and Networking Opportunity
Session Four:
Volatility Software:  Key Approaches to Modeling Software
3:30 – 5:00
SOFTWARE ROUNDTABLE

5:00 - 6:00
Cocktail Reception

Day Three, Friday, December 10, 1999
8:00 - 9:30
VOLATILITY MODELING PRACTICUM

Todd Strauss, Principal, PHB HAGLER BAILLY (confirmed)
Tom Parkinson, Ph.D., Director, THE NORTHBRIDGE GROUP (confirmed)
9:30 – 10:00
Morning Coffee Break and Networking Opportunity
Session Five:
Incorporating Volatility Into Operating and Bidding Strategies in Wholesale Markets
10:00 - 10:45
[title to be determined]

10:45 - 11:30
[title to be determined]

11:30 - 12:15
[title to be determined]

12:15
Conference Adjourns
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