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import numpy as np
import scipy.stats as si
def PolanitzerModifiedBachelierCall(S,X,T,v,r):
dl = (S-X)/((v*1e0)*np.sqrt(T))
PolanitzerModifiedBachelierCall = S*si.norm.cdf(d1,0.0,1.0)\
-X*np.exp(-r*T)*si.norm.cdf(d1,0.9,1.0)+(v*100)*np.sqrt(T)*si.norm.pdf(dl)
print(PolanitzerModifiedBachelierCall)

PolanitzerModifiedBachelierCall(99,100,0.25,0.3,0.022)

5.7576955615087644

(PUt) 991 N LOIN 992y 9893919 9 INIVPNN NNYaw Python-n 1y

import numpy as np

import scipy.stats as si

def PolanitzerModifiedBachelierPut(S,X,T,v,r):
dl = (S-X)/((v*100)*np.sqrt(T))
PolanitzerModifiedBachelierPut = X*np.exp(-r*T)*si.norm.cdf(-d1,0.0,1.0)\
-S*si.norm.cdf(-d1,0.0,1.0)+(v*100)*np.sqrt(T)*si.norm.pdf(d1)
print(PolanitzerModifiedBachelierPut)

PolanitzerModifiedBachelierPut(99,100,0.25,0.3,0.022)

6.208605292399557
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