ABSTRACT

The paper studies the role of price discovery in the Crude and Brent crude futures
and spot market in India. There is a need to understand the extent to which futures
prices can predict spot price and real prices in India. With the advent of the Brent
Crude Oil futures trade in 2010 it is increasingly evident that the role of risk
management of commodity futures market particularly that of crude oil is here to

stay and play a vital role.






