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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.

Suppose we have 7 training pairs (S;, ¥;) fori = 1,2,...,7. S; are stock prices and V; are European call option prices.

nun_of_data = 7
Spot = eros(nun of data

Spot[A] = 107

learned price learned delta
0.640048802 1468097 0.17568385330145408
1.0731720594494631 0.259856484085483
1.6876924546967935 0.36637006168815406
2.9800659800202567 0.5131162936933921
4. 764308465590926 0.6676809362832505
5.1926822185816452 0.7580748133448244
7.781837954097643 0.8263631174756644

M2: sl O0TILEAEDWEB 7 74— 3>

4. FrFEME - B
EFEEFEZANTHT 7Y a vORGEFEZRER L& THD, A7AV T
JhTEINZIRFT a3V TETANR NI 2KV ATy T2 arTRERA%,
FEINZEFRENONRNIA =R T MEZRAWTEHET 2 Z E TR LTz, 7=,
FEFRBZE CHIR DA Overparameterization ZFA L7-EFEEA/NI 2 —
Hy X7y 72 avOMEFEEROBRLEOHEICEN TH S I L xR TE T,

3/4



5. IS hs1—HY—EELHE~DA /X7 b

MELTWEZI—F — 3 2RERICEWT Y RV BEBESICEDL I A TH 5,
A7V P CRELEZEFERICT -2 2FEIEEI & T HERPYITNI 2 —
Ly ATy 7oaryOiEsLORSELZTET 2 Z &AL R D, SEIEMD
IR FyvIRF T a VIR L TCHEFRRFEZEAL. SMERICEIT22F
AVEa—T A VI DFEREERSETVWELL,

6. K& (Fil@)
EAE B2 @EImAE FEFER)

(%) B& URL
NZZHRIA TS 3 v Ofiigs LTIV ZETED jupyter notebook
https://github.com/ta641/option_QCL/blob/master/qclop_tutorial.ipynb
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https://pennylane.ai/gml/demos_community.html
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