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Quantum circuit learning to compute option prices and their sensitivites

A tutorial on using QCL to compute option prices and delta values.

import pennylane as gml

f.rnm |:.=!m:,lf|ﬁne import numey as o learned price
from mtolot b inport syelot as ol 0.6400488021458007
import pancas as pd 1.0731720594494631
imoort csy 1.6876924546962935
Z.98996598002020G7
random_seed = [ 4.764306465530976
np. random. sesc(randon seed] 5.1097687718215452
7.761837054997643
Suppose we have 7 training pairs (S;, Vi) fori =1,2,...,7. 8; are stock prices and V; are Furopean call option prices.
num of data = 7 learned delta
Spot = np.zeros(num of data) 0.17566385330145408
o (0. 2503566484085483
Spot[0] = 03 0.356370061688315406
R 0.513116293603392
Sp0t[3] = 100 (0.6676809362832000
Spat[4] = 104 (0.7080248133448244
Spot[5] = 108 (0.82036311747006044
apot[6] = 107

RELI-FiEFMEIRE FEIZEE LT jupyter notebook
SpotICREEMEEAN —» EFRIBEFICLBINZSEA T avDEEELUVTILEZH A

https://github. com/ta641/option QCL/blob/master/qclop tutorial. ipynb
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