
UNIVERSITY OF PETROLEUM & ENERGY STUDIES 

DEHRADUN 

 

 

 

 

 

Harnessing Energy through Knowledge 

 

Dissertation Report on 
 

RISK ASSESSMENT AND MITIGATION IN  

CRUDE OIL TRADING :  

APPLICATION OF  

MONTE CARLO SIMULATION 

 

 

 

 

 

 
Under Supervision of : 

Dr. Sumeet Gupta 
Associate professor 

Head – Center for Infrastructure and Project finance 

 

 

 

 

 

 
Submitted by : 

Rahul Tiwari 
MBA Energy Trading 

SAP ID - 500020821 



Risk Assessment and Mitigation in Crude
Oil Trading: Application of Monte Carlo
Simulation

Submitted By:

Rahul Tiwari

Sap Id. 500020821

MBA Energy Trading

Application of Monte Carlo Simulation Technique for the Assessment of various risk, In Crude

Oil Trading.

3/30/2014


































































































































































































































































































