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important tools for
predicting how the
price of options may
change over time.
One of the
characteristics of
options is that they
have a limited
existence as they are
contracts which
contain a beginning
and an expiration
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The Complete Guide
to Options Theta
Call deltas range
from 0 to +1 and put
deltas range from 0
to -1. For example, if
a call option has a
delta of 0.70, it
means a 1% change
in the value of the
underlying will result
in a 0.70% change in
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quantify delta-error.
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