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Prof SorenPetrat
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Organization
syllabus
website
class The 15 45 17 00
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no differencebetween laband lectureslots

weekly homework assignments programming starting Fri Sep71
download andupload andgrading via git see later
due aweek afterbeforeclass
latehand in 75 of originalpoints
solutions discussed inclass

note Icheck forcopying
TAS Sandeep Gyawali

ILseok Lee
weeklyofficehour
askgeneralquestions questionsaboutgrading



gree f

grade 80 HW
20 final takehome exam

same gradefor class and lab

topics
introduction togitand scientific python
basics of finance interest cashflows bond immunization

options

binomial treemodels

Brownian motion

stochastic integrals and ODES

Black Scholes eq
time series analysis

some extra topics not related tofinancialmath dependingontime

books yw mainreference

Etheridge 1butlaterwaymoremathematically involvedthan sis

Bring laptops to class



0 Introduction togitaud scientificpython

Q1g
a software freetopen source

project development software

version control change tracking

speed non linear workflow file mergingetc
usedfor software development Linux recentlyWindows

useful for large scientific collaborations

hosting semerlficestonage etc bitbucket

Workflow
server

pull fetch XP h
Image automating

checkout branches manually y

committistagingl message

local repositories containsall filesandprojecthistory



EI a scientific collaboration

smaller projects onebranch master is enough

pull sewer

yrcommit push
merge

localrep localrep localrep
O O O

t xX X X

this class

masterbrande all official coursematerial HW

each student separatebranch Inniate

teacher ITA write access to all brunches

students read access tomaster

pokCunHui
master push

student branch1 branch2
commit

student doHWlocally n

student pullmaster dowork stageandcommit push



ToDo

setup git using Info togit for academics Chinkouwebsite

download git
configuregit
bitbucket account

academic account

signupwithJacobs emailaddress so I can findyou

gity graphical browser LinuxWindows

fork andclone repository

give spetrat t.ee Lseokisgyawali22 write access

0.2scieutc.fihou

Recommended Anaconda version3 x Windows Linux Apple

Scity package included

Spyder editor development environment


