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Prof Dr SoevenPetrat

Prof Dr SorenPetrat office 112 Res I

Organization

website

class Wed 15 45 17 00

Thu 8 15 9 30 and 9 45 11 00

first slot is more lecture secondslot more labinteractive

weekly homework
programming assignments

startnextweek

download andupload solutionsviagit seelater also
gradingviagit

usual schedulehandout onTuesday duemidnight theTuesday after

twoworsthomework submissions are excludedfromthegrade
exceptillness over several days i thereforeno

extensions

Solutiondiscussed in class

note I checkforcopyingirespect
Academic

Integrity

grade projectportfolio

70 weeklyhomeworksubmissions

30 final takehomeexam project



TA AnishGhosh

pregrading ofweekly submission
askquestions

askhimdetailedquestionsabout grading first

Pleasebringyour laptop to class

Coursetopics

introduction togitand scientificpython

basicsof finance interest cashflows bond immunization optionsI

binomialtreemodels

Brownianmotion mhm
stochastic integralsand stochastic ODES

Black Scholes eq
time series analysis

books you mainreference

Etheridge butlaterwaymoremathematically involvedthanthis
class



O Introduction to git
and ScientificPython

Q1 git
software free t opensource locally onyourcomputer

projectdevelopmentsoftware

versioncontrol changetracking

speed non linearworkflow filemergingidifferenttimestamps
Susedpredominantlyforsoftwaredevelopment Linux recentlywindows somegoogle
useful for large scientificcollaborations

hostingserver filestorage sometimesotherthings wewilluse bitbucket

rough
overviewof theworkflow

merged eitherautomatically or

manually if necessary
server Gcasebycase

several branchesfete
pull I checkout

I f commit staging
local repositories containsallfilesandwholehistoryofproject



Ex scientific collaboration

smallerproject usually onebranchsufficient

t makeuseful comments
serverpull

y I commit pushL merge
localrep local

rep localrep

I I

this class

masterbranch all officialcoursematerial t assignments public

each student maintains separateprivatebranch fork
thusgetsall filesfrommasterbutadd ownprivatework

instructor TA witeaccess toall branches
students readaccesstomasterbranch

pushmaster
pullluentthy studentfork 1 studentfork2

A
students doHwlocally

student pullmaster sdowork stagecommit push



Stepsforsettingup git seealso Intotogitfor
academics on website

downloadandinstallgit lgit scm.com
opencommandline git MD toconfigureget see Intro

get bitbucket account Ibitbucketorg
registerwith Jacobsemail address

on bitbucket a forkrepository spetratsmc 2022 markasprivate
under Userand

group
access add spetrat jacobs and

ani ghosh jacobs with uniteaccess

onyourcomputer cloneyourrepository via command line
in

yourownbranchthatyoujustcreated


