






American Asian Option

Strike K	 ��� €
Maturity	 � years
Average A	 arithmetic average of stock price
Exercise	 K – A
 
 
 
A benchmarking of Theta Proxy with an accu-
rate PDE reference method demonstrates that 
the Theta Proxy still holds its ground and the 
error of the risk measure Value at risk (VaR) is 
small. In the above �gure, VaR is presented for 
the reference method as well as Theta Proxy 
with �� and �� seconds total CPU time.

Also, with Theta Proxy the average error for 
the option price estimate in each scenario is 
a lot smaller compared to using ��� Monte 
Carlo paths in each scenario.

A path-dependent option with continuous early 
exercise can be priced at highspeed with Theta Proxy

���� �,���,��� option prices computed in �� seconds.

���� �.������ seconds per evaluation.

���� Up to ���.��� x faster Monte Carlo evaluations
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Please visit us at:
http://www.thetaris.com
 
Or contact us:
Thetaris GmbH
Leopoldstrasse ���
D -����� München
eMail: info@thetaris.com
Phone: +�� (�) �� �� �� �� – ���

Theta Proxy. The fastest Monte Carlo pricing solution.


