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Studienarbeit aus dem Jahr 2009 im Fachbereich BWL - Bank, Bérse, Versicherung, Note: 2,3, Hochschule
Bochum, Sprache: Deutsch, Abstract: Die Anwendung einer Strategie zur Verringerung von Preisrisiken,die
durch ungiinstige oder unerwiinschte Marktentwicklungen des Underlyings entstehen kénnen,nennt man
Hedging.Ziel dabei ist marktinduzierte Verluste der einen Position durch die Gewinne der anderen Position
zu kompensieren. Diese Arbeit soll nun dazu dienen das Delta Hedging und seinen Stellenwert in der
heutigen Finanzwelt darzustellen und auch wie und wo man es einsetzen kann. Aufbau und Steuerung der
Portfolio Position erfolgen anhand des Deltas.Dazu wird zunéchst in Kapitel 2 das Delta ausfuhrlich
dargestellt,da auf diese Sensitivitétskennzahl wird das Konzept des Delta Hedgings aufgesetzt. Im zweiten
Teil des Kapitelswird der Kern dieser Arbeit vorgestellt.Eine deteilierte Behandlung des Delta Hedgings,
auch dynamisches Delta Hedging genannt, ist hier zu finden,wobei al's erstes eine Delta neutrale Gestaltung
gezeigt wird.Danach wird mit Hilfe der Protective Put Strategie die Funktion des Dynamischen Absicherung
erklart und dargestellt. Zwei weitere Hedgingmaoglichkeiten weisen die gleichen Eigenschaften im Hinblick
auf das Absichern einer Aktienposition und deren Zusammanhang mit Delta Hedging wird in Kapitel 3
dieser Arbeit berticksichtigt. Gegenstand des letzten Kapitel 5 ist die Zusammenfassung der dynamischen
Delta Hedgingstrategie.
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From reader reviews:
Tiara Arnold:

The ability that you get from Delta-Hedging mit Optionen (German Edition) could be the more deep you
rooting the information that hide in the words the more you get considering reading it. It doesn't mean that
this book is hard to comprehend but Delta-Hedging mit Optionen (German Edition) giving you joy feeling of
reading. The article writer conveys their point in particular way that can be understood through anyone who
read that because the author of this publication is well-known enough. That book also makes your current
vocabulary increase well. Therefore it is easy to understand then can go with you, both in printed or e-book
style are available. We recommend you for having this particular Delta-Hedging mit Optionen (German
Edition) instantly.

Kurt Hooper:

Precisely why? Because this Delta-Hedging mit Optionen (German Edition) is an unordinary book that the
inside of the reserve waiting for you to snap the idea but latter it will distress you with the secret that inside.
Reading this book alongside it was fantastic author who have write the book in such incredible way makes
the content inside of easier to understand, entertaining method but still convey the meaning fully. So, itis
good for you because of not hesitating having this nowadays or you going to regret it. This unique book will
give you alot of gains than the other book have such as help improving your expertise and your critical
thinking approach. So, still want to postpone having that book? If | ended up you | will go to the publication
store hurriedly.

Eugene Barnum:

Many people spending their time by playing outside using friends, fun activity having family or just
watching TV all day every day. Y ou can have new activity to shell out your whole day by reading a book.
Ugh, yathink reading a book can definitely hard because you have to use the book everywhere? It okay you
can have the e-book, getting everywhere you want in your Touch screen phone. Like Delta-Hedging mit
Optionen (German Edition) which is finding the e-book version. So, why not try out this book? Let's see.

Sheila Whitley:

A lot of guide has printed but it takes a different approach. Y ou can get it by internet on social media. You
can choose the most effective book for you, science, amusing, novel, or whatever smply by searching from
it. It isreferred to as of book Delta-Hedging mit Optionen (German Edition). Y ou can include your
knowledge by it. Without leaving behind the printed book, it could add your knowledge and make an
individual happier to read. It is most essential that, you must aware about guide. It can bring you from one
destination to other place.
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