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WEEK 1 | Cython ol &3 ¢ Z= A

WEEK 2 | Numba ol F=E AAZE 7Al0] e g
WEEK 3 | Concurrency 1 asyncio, AR&3F Hl&719 TR
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WEEK 1> Cython

|| ZoFH Zol g
1 | Static Typing THO|# 9| dynamic typing & static typing 22 Tzt
2 | Sharing declaration ol mYUo XF AEEe g A A ME
3 | Carray NumPy array & C array 2 CHA|
4 | Typed memoryviews | Typed memoryviews Z&%t 12 G4t
5 | ZEOrYd Cython ZE20% &5 £ oy
WEEK 2> Numba
I | ZeAFH Zo| g
1T Just-In-Time compiler 7H'& 27
2 | Numba A% 2tojl2a{2] X % ME
3 | Numba AHE oojM FEE AHAIZICZ 7|A 0 ZEZ HMet
WEEK 3> Concurrency 1
I | Z2FH 2o g
1 | HS7 Z232Y 1 | 1/0 o7, HE HE AN
2 | H&S7| Z232Y 2 | Callbacks, Futures, Event Loop
3 | Asyncio Z2| %3 Coroutines O|-& blocking ZE& non-blocking 22 gt
WEEK 4> Concurrency 2
I | Z2FH 229 g
4 |8y m2azi9 1 RxPy £ 0|83 Et3d Z=e2fd
5 |H8Y ZZ2O21™ 2 | Observables 7Hd 7] A €&
WEEK 5> HE X 2|
I | Z2FH 229 g
1 |88 Z23Y U
2 s 20 28 Process, Pool, Executor interface, Synchronization. Locks
3 | OpenMP Cython ZE B A3}
4 | GPU 28 Tensorflow ZEE GPUOA| Al
WEEK 6> 24 X2|
I | ZeFH Zzol }g
1| 24 M| HE 20
2 | MapReduce MapReduce & 0|&%t E4H4 2
3 Dask Dask array, Dask Bag/Data Frame, Dask distributed
4 | PySpark PySpark AX| S ME, ALEE 274
5 | mpidpy mpidpy O|&gct 1fst G4k
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2008.06~ 34 XY ZE=Z=Y UxE

2018.09~S1 x| Tiign 7|eZGTE0EY dAdus (Q3X|s, YOolE &2l
2015.10~2016.08 7t=2/Cistul AHFSHAE AW (MHS Z2HE)
2011.03~2015.09 ZtEEiCistu oot AYu (AHZEME, 2838 42
2013.03~2015.08 dw&istu ZAie AAux (@& 42))

2004.10~2008.06 Md=&ATL AH=AZ S, X=2Z2H, oh-0| FTA, TXE8)
2001.3~2004.10 (F)=7|PE7} (2la3 g2 HEY, BASEL I HHE,

1999.12~2001.3 OHX|EX AT (FH 77t

1999 University of California, San Diego, ZH|%} AL (AZEA S ©3)
1991 Marstn et = AN st MAL

1989 MEOistn ARSI EY, A SHAF

<FR stE N>

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

"+=2E DNAE 0[8%t 8AlY &4 HWHE", AHE2EHET, 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.

"28ddY 28220 gt 438, IMEMST, Vol. 13, No.3, pp. 53-75, 2007.

"NAFTAR 2[2t2|7| 0|2 HA|R &4t 2tElotH 2|ZH <, Vol II, No. 1, pp. 55-79, 2007.

g EREES, s8YTH, 2002

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

"HEH ZRERe FREs HAESAE, JALR=E, ASHste, 1991,

www.quantglobal.co.kr tlolE Apoldxw kst 5838


https://www.quantglobal.co.kr

