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2. Risk management of the gas industry enterprises activities

Pedepar:

1. TIpoBei€eHO AOCHIIPKEHHS CYyTHOCTi €KOHOMIYHOTO PU3KKY, 10r0 BIIJIMBY Ha Pe3yJIbTaTh Ta CTabiIbHICTD
(PYHKLIOHYBaHHS MiAIIPUEMCTB ra30Boi IPOMUCIIOBOCTI. [IpoaHanizoBaHO cy4acHi METOAY YIIPABJliHHS PU3UKaMU
Ha MiAgnpreMCTBax. 3arporOHOBAaHO HOBY KOHUEMIIO YIIPABJIiHHA PU3KKAMU, OCHOBAaHY Ha BUKOPUCTAHHI MOXIZHUX
IHCTPYMEHTIB. YOCKOHAJIEHO CUCTEMY YIPABJIiHHS PU3UKaMU JisJIbHOCTI MiIIPUEMCTB ra30BOi IIPOMUCIJIOBOCTI
LIJIIXOM PO3POOKHU ONILIOHHUX CTPaTeriil. 30KpeMa, po3po6JieHO cTpaTerii ypaBiliHHS BaJlOTHUM Ta BiICOTKOBUM
pu3uKoM. [IpoBeieHO JOCTiIKEHHS ITpoLecy (POpMyBaHHS LiH €BPONENChbKUAX CTAHIAPTHUX ONLIOHIB IIPU 3MiHax
PMHKOBUX [1apaMeTPiB, SKi Ha HUX BILJIMBAlOTh. Ha OCHOBI LIMX JOCJIIIPKEHDb 3aITPOIIOHOBAHO METOJ, BUOGOPY
ONTHMMAaJIbHUX OILIOHHUX CTPATETiN i3 BpaXyBaHHIM KOHKPETHUX LIiJIeN MiINPUEMCTBA 10L0 YIIPAaBJIiHHS PU3UKOM.
2. The essence of economic risk, its effect on the results and the stability of the gas industry enterprises activities
held. Modern methods of the risk management at the enterprises analyzed. A new concept of the risk
management, based on the use of derivative instruments offered. The risk management system of the gas industry



enterprises through the development of option strategies improved. Namely, strategy of foreign exchange and
interest rate risk management are developed. Studies of the formation of European vanilla options prices, with
changes affecting the market parameters are carried out. Based on these studies, the method for selecting the best
option strategies, tailored to the specific objectives of the enterprise in the management of risk, is proposed.
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