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Simulation models and                 
immersive environment

Real life experience

Imitation mechanics, a wide range of 
variables and values, variability of 
scenarios, implications

Full cognitive involvement and reflection

Accumulation of data, typical errors,  
development of recommendations 
considering Big Data and Data Science

Effective calibration of strategies

Optimization of competences and skills of professionals
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Gas products trading simulator EnerTrade

Goal
to master skills in portfolio optimization,
calibration of marketing strategies and business process modeling 
with zero loss and risk for the industry 

Management of gas 
and energy assets 

portfolio 

Price drivers: 
information pricing 

factors of fundamental 
and non-fundamental 

properties 

Gas and energy 
products trading 

environment

Profit and loss, 
margin 

Knowledge and practical skills in the following areas: 
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Input

Input conditions and restrictions 
of the model variables

Implementation cycle

Term t=Tmax

News that determine the dynamics of gas prices

Simulation of transactions 
(formation of gas portfolio)         

at period t

Calculation of financial results

Statistical processing and 
output of results

Output

День № 
Продукт Тренд Сила 

влияния
Период 
влияния

1 1.1 DA* neutral ST

1.2

DA, 
Season

bearish -- ST

2 2.1

DA, 
Season

bullish 

++
ST

2.2

DA, 
Season

bearish - ST

3 3.1 DA bearish -- LT

3.2

DA, 
Season

bullish 

+++
ST

4 4.1

DA, 
Season

bullish 

+++
ST

4.2

DA, 
Season

bullish 

++
ST

5 5.1 DA bearish --- ST

5.2

DA, 
Season

bearish 

--
LT

Gas products trading simulator EnerTrade:
simplified algorithm 

* DA - Day ahead 
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Gas products trading simulator EnerTrade:

Short Term Long Term

• Climate: temperature, renewable generation
• Gas flows, including LNG
• Gas balance in the system (its compliance with 

market requirements)
• Maintenance at facilities
• Underground gas storage facilities

• Macroeconomic forecasts
• Actions of regulators
• Infrastructure aspects
• Oil prices

• Currency exchange rates
• Other factors: prices of other commodities, the cost of production (dark/spark spreads), etc.

pricing mechanism for gas products

Factor groups:

• Fundamental factors (demand vs. supply)
• Geopolitical situation
• «Market sentiments»
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Gas products trading simulator EnerTrade: 
interface

• The maximum volume of gas has been injected into European UGS over
the past 5 years. The European Association of UGS operators (GSE)
believes that if the winter is expected to be warm, then gas injection into
UGS next year will begin a few weeks later than usual

• Futures on natural gas with delivery in July 2022 rose and returned to a
position of contango

• The Norwegian government has decided to reduce by 5 % the tariffs for
gas transportation services since the 1st of April 2022
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Gas products trading simulator EnerTrade: 
example of input conditions 

Portfolio Day ahead (DA)

24MWh = 2,3 MCM

(delivery during a day at 1MWh from 6:00 to 6:00)

Season ahead (SA) – Summer’ 22

Размер лота SA - 4 368 МВт*ч = 420 тыс. куб. м (delivery

within six months from April to September 2022 at 1MWh )

VTP GASPOOL, Germany

Unit MWh

Assets Unlimited cash deposit

Maximum bid/ask

volume per day

DA – 1 000 lots (24 GWh = 2,3 MCM)

Summer’ 22 – 100 lots (436,8 GWh = 42,5 MCM)

Imbalance fee 0,26 ∈/MWh

The input conditions could be flexibly adapted to the 
industry tasks and market conditions
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Gas products trading simulator EnerTrade: 
versions

• Interface at PC with an individual or team result • EnerTrade application, available on phones, 
tablets and PC emulators



Dynamic adoption and compliance with the energy business and academia goals 

Customization and branching out in the other fields due to the «flexible concept»

Part of the world energy specialists competition
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Prospects
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Thank You!

Diana Stekhova, Ph.D. in Economics 
Senior lecturer
Department of strategic management of Fuel and Energy Complex
Department of energy products marketing 
Gubkin Russian State University of oil and gas

e-mail: diana.stekhova@gmail.com


