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import numpy as np

import scipy.stats as si

def PolanitzerGeneralizedBSMPut(S,X,r,b,T,v):
dl = (np.log(S/X)+(b+0@.5%v**2)*T)/(v*np.sqrt(T))
d2 = (np.log(S/X)+(b-0.5*v**2)*T)/(v*np.sqrt(T))
PolanitzerGeneralizedBSMPut = X*si.norm.cdf(-d2,0.0,1.9)*np.exp(-r*T)\
-S*si.norm.cdf(-d1,0.0,1.0)*np.exp((b-r)*T)
print(PolanitzerGeneralizedBSMPut)

PolanitzerGeneralizedBSMPut(75,790,0.10,0.85,0.5,0.35)

4.086953828635352
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import numpy as np

import scipy.stats as si

def PolanitzerGeneralizedBSMCall(S,X,r,b,T,v):
dl = (np.log(S/X)+(b+0.5*v**2)*T)/(v¥np.sqrt(T))
d2 = (np.log(S/X)+(b-0.5%v**2)*T)/(v¥np.sqrt(T))
PolanitzerGeneralizedBSMCall = S*si.norm.cdf(d1,0.0,1.9)*np.exp((b-r)*T)\
-X*si.norm.cdf(d2,0.0,1.0)*np.exp(-r*T)
print(PolanitzerGeneralizedBSMCall)

PolanitzerGeneralizedBSMCall(75,70,0.10,08.05,0.5,0.35)

10.649137515710322
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