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Abstract 
 

The article presents and conditionally evaluates the effectiveness of the currently used risk estimation method based on 

the VaR method. The author notes that the changes that have taken place in the global economy in the last decade have 

resulted in an increase in volatility on the markets, both commodity and currency markets. Which directly translates into 

the level of estimated losses, as well as the cost and sense of hedging your positions. 
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