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In this article methodical principles of derivatives analysis and estimation are 
presented for effective operation of portfollio. Possible application of options valuation 
model are shown. 
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In this paper main stages of developing of a dynamic model of system of 
enterprises with synergetic interrelations are shown. On the basis of analysis of the 
external and internal environments selection of the main variables and parameters is 
performed. Main possibilities of the model application in the process of strategy 
development and optimum functioning regime definition of the enterprises are 
analysed. 
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