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WEEK 1> Cython

I | Z22AFH| 2o e

1 | Static Typing oM Q| dynamic typing & static typing 22 M&t
2 | Sharing declaration | @=0o| M0 XtF= AFEE|= g X s NHE
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3 | OpenMP Cython ZE HEH3|
, |GPU 28 1 Theano ZEE GPU O A A
GPU EE& 2 Tensorflow ZEE GPU Of|A] Al
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1T |24 Ne HE 24
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"The DNA of Security Return", Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.

"+ DNAE 0[8%t =8AIY 24 YEE" AH2EAUT, vol 2, no.1, pp 82-106, 2014.
"Measuring the Dependency between Securities via Factor-ICA Models", Journal of Applied
Finance and Banking, vol. 4, no. 1, 2014.
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"Multi-Variate Estimation and Forecasting with Artificial Neural Networks", BFAFSHQ|&=&, UCSD,
1999.

"HREXN REZ220 fxdist A SAZ, dAtel=&, MEtigha, 1991.

1]

www.quantglobal.co.kr tlo]g AloldxAm A EE F§35)


https://www.quantglobal.co.kr

