
 

Jession1Stochastic Methods Lab Lsep a20ns

Prof SorenPetrat
Office 212 Research I
Organization

syllabus
website
class Mou 14 15 1530 and 1545 17 00

Thu 14 15 15 30

no practical difference between caband lectureslots

weekly homework assignments programming startingMon Sep91
download andupload andgrading via gif see later
due aweek later before class
onlybest 8outof 11 assignments countfor totalgrade

no latehandins noexcuses exceptillness longerthan aweek

sow ions discussed inclass

note Icheck forcopying respectAcademicIntegrity

grade 80 HW
20 final takehome exam
Gamegradefor class and lab



TA Tulsa Masur
will grade theassignments

weeklyofficehow toask generalquestions
askher questionsaboutgrading first

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

options

At
binomial treemodels H

x
Brownian motion www
stochastic integrals and ODES

Black Scholes eg
time series analysis

some extra topics not related tofinancialmath dependingontime

books Ly w mainreference

Etheridge 1butlaterwaymoremathematically involvedthan sis

Bring laptop to class



0 Introduction togitaud scientificpython

0.1 git
software free1 open source

project development software

version control change tracking

speed non linear workflow file merging etc
usedfor software development Linux recentlyWindows some

useful for large scientific collaborations
874 t

hosting semerlficestonageetc bitbucket

roughoverviewof workflow
pushserver

zmagecautomatically
pull µ

7 severalbranches manually y
checkout Efommittistaging message

local repositories containsall filesandprojecthistone



EI a scientific collaboration

smaller projects onebranchusuallysufficient

pull sewer

yrcommit push
merge merge

localrep localrep localrep
O O O
x x xX X X

this class

masterbrands all official coursematerial HW

each student Oseparate private fork ofproject
getall filesfrommasterbutaddownprivatework

instructorITA write access to all project forks
students read access tomaster

pckluewHut
master push

student fork 1 fork2
commit

student doHWlocally n

student pullmaster dowork stageandcommit push



ToDo

set pgit using lutotogit for academics Chinkouwebsite

download audinstallgit

configuregit
bitbucket account

academic account

signupwithJacobs emailaddress so I can findyou

fork andclone repository
wjItbranch

btotowlocalmachine

give spetrat and goekeetubamasur write access


