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and proves the priority of sustainable investing. It is shown in the article that such investing causes a multidimensional
positive impact, which predeterminesthe need of'its development in Russia. With the view of methodological framework
development the author analyzes the main factors of sustainable investment market formation, offers a model of its
institutional environment and proposes a method for evaluating the effectiveness of sustainable investment.
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B crarbe paccMOTpeHBI OCHOBHBIE MOMEHTEI 10 ()OPMHPOBAHHIO aCCOPTUMEHTHOH MOJIMTUKH Ha IPEAPUSTHSIX TIepe-
pabaTbIBaroIIeii OTPACIIH, TIPEACTABICHHBIC B BHIE OCIICI0BATEILHBIX H B3aHMOCBS3aHHBIX JPYT C IPYTOM 3TAIlOB, & TAKKE
BBISIBIICHBI OCHOBHBIC IIPOOJIEMBI, BCTPEYAIOIIMECs Ha MPAKTHKE TIPH paboTe HaJ| CO3JaHNEM acCOpTHMEHTa. PaccMoTpeH-
HBIC B CTAaThe aCIEKThl MOTYT OBITH YCIICIIHO IPUMEHEHBI B COBPEMEHHBIX YCIIOBHSIX PA3BUTHSI HA MHOTUX MPEATPHUSITHSIX.
ABTOpaMH CTaThH ACTAIHHO OIMCAHBI BCE OCHOBHBIE 3TAIIBI IIPE/UIAraeMoi METOIOJIOTMH 110 ()OPMUPOBAHHIO ACCOPTHMEHT-
HOM HOJIUTHKK Ha TPESNPUSTHSIX riepepabarbiBatoreii orpacii. Takke B CTaThe JAIOTCS PEKOMEHIAIMH OTHOCUTEIBHO T10-
CIeIyIoIIeil KOPPEKTUPOBKU aCCOPTUMEHTHOM NOMMTUKHU. C 3T0# 1esbio B paboTe MpUMEHEHS! Be (JOPMYIIbI IS pacyeTra
K02 HHIMEHTA MOTHOTHI MPEACTABICHHOTO aCCOPTUMEHTA U K0P (DHIMEHTa CTAOHITBHOCTH.
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This article describes the highlights on the formation of the assortment policy in enterprises of processing
industry, presented in the form of consecutive and interconnected with each other stages. Also the main problems
met when working on creating a range are elicited. The aspects discussed in the article can be successfully applied
successfully in the modern conditions in many enterprises. The authors of the article described in detail all the main
stages of the proposed methodology on formation of the assortment policy in enterprises of processing industry. Also
the recommendations relatively subsequent adjustment range politics are given in the article. In this purpose two
formulas to calculate the coefficient of the completeness of the presented assortment and factor of stability are used.
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Crarbs MOCBsIIIEHa TOProBIIe TPOM3BOAHBIMU (PUHAHCOBBIMU HHCTPyMEHTaMH Ha (pOHJI0BOM phIHKE. B crarbe paccma-
TPHBAIOTCS] OCOOCHHOCTH IMHAMHKH KPUBOH IOJ[pa3yMeBaeMOl BOJATWIIEHOCTH OIIIMOHOB. JIeMOHCTpUpyeTCsl 3HaYMMOCTh
JIMHAMHYECKOI MHTEpIPEeTaliy PHIHOYHBIX JAHHBIX B €XKEIHEBHOH pabore. B cTarhe mpHBOANTCS METOMMKA ONTHMHU3AINN
KO3((HHUIMEHTOB XEIKUPOBAHNUS C YUIETOM BIUSHUS BOJIATHILHOCTH JIJIs TOAIEPIKAHHS AebTa-HEHTPAbHBIX CTPaTeryii ¢ om-
1oHamu. [IprMeHeHne KoppeKTUPOBKH Kod(pHULIeHTa eNbTa-XeDKUPOBAHHS ¢ yueToM Bern 0coOeHHO akTyasbHO JUisl Hau-
OoJ1ee TyBCTBUTEIIBHBIX U B TO K€ BpeMsi OoJiee MOITYIISIPHBIX, ONIIOHHBIX CTPATer i, Kak crpebl. ONIMOHHBIE CIIPEebI MOM-
Pa3nessIoTCs Ha TOPU30HTAIIbHbIC, BEPTUKAJIBHBIC U AUATOHANIBHBIC CIIP3/Ibl: TOPU3OHTAIBHBII CIPJ, COCTOUT, KaK IPABIIIO,
13 OILIMOHOB OIHOIO THUIIA M OJIHOIO CTpaiiKa, HO C Pa3HbIMU JaTaMH MCTEYEHHs; BEPTUKAJIbHBIN U3 OILMOHOB PAa3HbIX TUIIOB;
JIMArOHAJIbHBIHN CIIPA COCTOMT U3 ONLIMOHOB OHOIO TUIIA, HO C Pa3HBIMU CTPaliKaMy U JaTaMU UCTEUCHHUSL.
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The article covers derivatives trading on the stock market. Features of options’ volatility curve are reviewed. The
article demonstrates the importance of dynamic interpretation of market data in daily work. The article provides a method of
optimizing the coefficients for the effects of hedging volatility to maintain delta-neutral strategies with options. Correction of
delta-hedging coefficient based on Vega is especially useful for the most sensitive, and at the same time more popular, option
strategies like spreads. Option are spreads divided into horizontal, vertical and diagonal spreads: horizontal spread consists
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