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Adding value to the chain – risk management

Physical flows 
Financial hedges  
Price analytics

Cashflow 
forecasts
Insight in risks
Hedge reports
Performance

Enable you to look    
forward as ……..         
hindsight is a wonderfull 
thing

CPO/CFO
Head of Trading
Head of Risk
Treasury
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Price risks for buyers/sellers translated into “cash”

Price risks can be calculated (estimated)

Certainty is the “big” question 
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Struggle between brain, experience and gut feeling
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Experience versus theory…………experience with theory
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Timing, volumes, details…..

What-when-how   bought/sold   

Physical details, like formula’s combined with derivatives

“Underlying volume = exposure”

Hedging strategy

Coverage targets
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Estimating potential cashflows

From straight forward commodities to “products” like:

- Beer, bread, chocolate, metal parts…… 
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Starting point - todays values
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Calculating volatilities & correlations 
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Use all information to create Monte Carlo Simulations

1,000 price paths

10 price paths
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Long term risk (producers – buyers)
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Short term risks – trading companies – 1 day



13

Short term risks – trading companies – 10 days
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Estimating potential cashflows
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Brewery 2024
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Let’s talk and get you in control, where possible….
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More information

We look forward to supporting you with 
the right tools and advice!

cornielje@kyos.com
https://www.kyos.com/contact/

KYOS
Nieuwe Gracht 49
2011 ND  Haarlem
The Netherlands

Richard Cornielje

https://www.kyos.com/contact/
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DycoTrade B.V. 

www.dycotrade.com | info@dycotrade.com 
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