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WEEK 1> Cython
I | ZeFH ol Y&
1 | Static Typing ItO|44 O] dynamic typing & static typing 22 Mgt
2 | Sharing declaration Lo oo X ALBE= g5 o 22 MT
3 | Carray NumPy array £ C array £ CHA|
4 | Typed memoryviews | Typed memoryviews 8%+ 1 A
5 | zZ2oal Cython T2 Xtz £ SkA
WEEK 2> Numba
I | ZeFH Zo g
1 T Just-In-Time compiler 7i'd 274
2 | Numba dX]| gtoj=efg| A% 8 ME
3 | Numba AHE oio| ZEE MHAZICR 7|A ZEZ Mt
WEEK 3> Concurrency 1
I | ZeFH Zo| g
1 | Hs7] 2232081 | 1/0 Y], EEd g 2
2 | H&S7] Z21a2§Y 2 | Callbacks, Futures, Event Loop
3 | Asyncio Z g3 Coroutines 0|-& blocking @EE non-blocking 22 Fgt
WEEK 4> Concurrency 2
|| ZeFH ol Y&
4 |8 m2OefY 1 | RxPy S O|8% gtSd ma2 ey
5 |Hed m=22§U 2 | Observables 7iE A7) ¥ &8
WEEK 5> HE Xzg|
|| ZeFH Zol }e
1 e o2 g 7HE AT
2 |OHE 2O 28 Process, Pool, Executor interface, Synchronization. Locks
3 | OpenMP Cython ZE HE3}
4 | GPU Z& Tensorflow ZEE GPUOA Al
WEEK 6> 24 X 2|
|| ZeFH ol }e
1| 24 HE| W 200
2 | MapReduce MapReduce & O[&%+ 24K 2|
3 Dask Dask array, Dask Bag/Data Frame, Dask distributed
4 | PySpark PySpark AX| S ME, AHEH A4
5 | mpidpy mpidpy O|8%t ntet ALk
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2008.06~ 34 XH HE=EY 8

2018.09~ 34 &Y Dt n JedEH e dYns (213Xs, YHoly Z9)
2015.10~2016.08 7Zt=2ICistu AtStiE QIfugs (MYpst TRHE)
2011.03~2015.09 7t=2Cistu 3t AU (AZZNE, 2538 22
2013.03~2015.08 S &Cistu APOist ZAus (383 &2)

2004.10~2008.06 EZTE8UTA A2AESEY, X=2H, o-0| FTA, ©X=8)
2001.3~2004.10 (F)et=7|€E7t (2232 4T, BASEL I AHE,

=
TZotEsdE W HNIIY U888
u]

o
1999.12~2001.3 OHX|ZHMATR (A7t WY X S 24, WTO O|HX| ME[A )

1999 University of California, San Diego, 2 gt BHAb (A EME HI)
1991 MEDHetn e Z¢, drE MA

1989 ME0ietn ZNgat 2, NS At

<FQ = &>

"The DNA of Security Return”, Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.

"2 E DNAE 0|8%t =8AIE &4 HWHE", XAR2EHET, 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.

"Seddy 2da00 it 45AF", FMBMAHT, Vol. 13, No.3, pp. 53-75, 2007.

"NAFTAR} 2|2t2|7| o|= HA|Z Fg&te", 2tElotH 2|7+, Vol Il, No. 1, pp. 55-79, 2007.
gL EN, 2893, 2002.

"Multi-Variate Estimation and Forecasting with Artificial Neural Networks", 2FALSt?|=&, UCSD,
1999.

"HEaXN REFEel xRt ASSAE, dAel=E, MEtieh, 1991.
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