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Theta Suite. Tools �nancial engineers really need.

���� All �nancial products

���� Every market model

���� Dynamic hedges

���� Optimal investments Please visit us at:
http://www.thetaris.com
 
Or contact us:
Thetaris GmbH
Leopoldstrasse ���
D -����� München
eMail: info@thetaris.com
Phone: +�� (�) �� �� �� �� – ���

Probability density plot of Hedge 
portfolio value (Pi)

Histogram of Hedging error (error)

Time�series plot of Stock (S)

fr
eq

ue
nc

y

fr
eq

ue
nc

y

Hedge portfolio  
value (Pi)time

value


