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import numpy as np

def PolanitzerPCPPut(S,X,r,q,T,c):
PolanitzerPCPPut = c-S*np.exp(-g*T)+X*np.exp(-r*T)
print(PolanitzerPCPPut)

PolanitzerPCPPut(100,105,0.1,0,8.5,8.5)

8.37908957257497
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import numpy as np

def PolanitzerPCPCall(S,X,r,q,T,p):
PolanitzerPCPCall = p+S*np.exp(-q*T)-X*np.exp(-r*T)
print(PolanitzerPCPCall)

PolanitzerPCPCall(100,105,0.1,0,0.5,8.38)

8.500910427425026
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