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(Call) w9 089N 913y 98999 39 AN PNRN Nvavw Python-n mp

import numpy as np
import scipy.stats as si
def PolanitzerGarmanKohlhagen1983Call(S,X,r,rf,T,v):
dl = (np.log(S/X)+(r-rf+@.5*%v**2)*T)/(v*np.sqrt(T))
d2 = (np.log(S/X)+(r-rf-0.5%v**2)*T)/(v¥np.sqrt(T))
PolanitzerGarmanKohlhagen1983Call = S*si.norm.cdf(d1,0.0,1.8)*np.exp(-rf*T)-X*si.norm.cdf(d2,0.0,1.0)*np.exp(-r*T)
print(PolanitzerGarmanKohlhagen1983Call)

PolanitzerGarmanKohlhagen1983Call(1.56,1.6,0.06,08.08,0.5,08.12)
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import numpy as np
import scipy.stats as si
def PolanitzerGarmanKohlhagenl1983Put(S,X,r,rf,T,v):
dl = (np.log(S/X)+(r-rf+0.5*v**2)*T)/(v¥np.sqrt(T))
d2 = (np.log(S/X)+(r-rf-0.5*%v**2)*T)/(v¥np.sqrt(T))
PolanitzerGarmanKohlhagen1983Put = X*si.norm.cdf(-d2,0.8,1.8)*np.exp(-r*T)-S*si.norm.cdf(-d1,0.08,1.0)*np.exp(-rf*T)
print(PolanitzerGarmanKohlhagen1983Put)

PolanitzerGarmanKohlhagen1983Put(1.56,1.6,0.06,0.08,0.5,0.12)

©.08298058174942868

Garman and Kohlhagen v (PDE) mp9nn orwa9nn nxHwn

:n»n Garman and Kohlhagen nnow »1nxnw (PDE- Partial Differential Equation) noponn owiann nxnwn
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DYIINN NN N2 D5 N PDE -5 (closed-form) 910 11109 800 Garman and Kohlhagen nnow nwynb

N9 NOXMIN Y (D120 xon payoff function)
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Python nawa (IAVFA) Sx w1 0103390
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