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Resumo

Hastenreiter, Livia; Hamacher, Silvio (Orientador). Avaliacdo
Probabilistica de Reservas de Oleo e Gas Considerando o Efeito da
Variacgo do Preco do Oleo. Rio de Janeiro, 2012. 102p. Dissertacdo de
Mestrado - Departamento de Engenharia Industrial. Pontificia
Universidade Catolica do Rio de Janeiro.

Esta pesquisa apresenta uma metodologia probabilistica para estimativa de
reservas de Oleo e gas. Nesta metodologia sdo consideradas as incertezas de
importantes variaveis presentes na avaliacdo econdmica da produgdo, como as
vazOes de 0Oleo e gés, 0s precos e custos operacionais. Além disso, neste trabalho
busca-se compreender o impacto da variagdo do preco do 6leo no comportamento
dos custos no longo prazo. A relacdo de dependéncia entre as varidveis preco e
custo também esta presente na proposta de estimativa de reservas. Um sistema foi
desenvolvido a fim de aplicar a metodologia, 0 que permitiu a verificacdo e
analise dos resultados de um estudo de caso com dados reais de um campo de
petroleo. Os resultados mostraram a relevancia de se avaliar e quantificar as
incertezas na avaliagdo econdmica das reservas, assim como a necessidade de
considerar o efeito da variacdo do preco do 6leo nos custos operacionais. Aponta-
se, assim, uma nova forma de estimar reservas, segundo uma abordagem
probabilistica, que pode impactar significativamente o volume de 6leo e gés

economicamente recuperavel que é divulgado por uma companhia petrolifera.

Palavras-chave
Reservas de 0Oleo e gés; avaliacdo econdmica; abordagem probabilistica;

preco do 6leo; custo operacional.
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Abstract

Hastenreiter, Livia; Hamacher, Silvio (Advisor). Probabilistic Evaluation
of Oil and Gas Reserves Considering the Effect of Change in the QOil
Price. Rio de Janeiro, 2012. 102p. MSc Dissertation — Departamento de
Engenharia Industrial. Pontificia Universidade Catdlica do Rio de Janeiro.

This study presents a probabilistic methodology for estimating oil and gas
reserves. The methodology takes into account the uncertainties of important
variables present in the economic evaluation of reserves, such as oil and gas
production, prices, and operational costs. In addition, this research seeks to
understand the impact of oil price variations on the cost behavior in the long term.
The dependence relationship between price and cost is also considered in the
proposed reserves estimation methodology. A system has been designed in order
to apply the methodology, allowing the verification and analysis of the results in a
case study with real data from an oil field. The results show the importance of
evaluating and quantifying the uncertainties in the economic assessment of the
reserves, as well as the need to consider the effect of oil price changes in
operational costs. This research proposes, therefore, an alternative to estimating
reserves, according to a probabilistic approach, which can significantly impact the
volume of oil and gas economically recoverable to be disclosed by an oil

company.

Keywords
Oil and gas reserves; economic assessment; probabilistic approach; oil

price; operational cost.
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