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WEEK 1 EHOICHIO|X A|AH =0 Zest 0g OoPM 2Y 7|8 AMXgyzz Yy
(Object-oriented programming) % $h4=7|8F=Z 2 28 A (functional programming)2| 44!

J prog 9 prog 9

{82 OHME Sl &7 &A 2.
STAL API AL R 1

WEEK 2 | 64H|E 7|gt Tho|d [EO| 7H53k11 REST I WEBSCOKET &4lo| 2|41¥ APIS X 3ot
= ZHALE MEHSI0] Open AP A1F Bl 2OtQIE7|E Yate HAE CHAHERE MY
STAL API AL & 2

WEEK 3 200 3 4F =Hot ¢ me|ojy 47 % ALY D2 I{7|Y st Y 4F
APl 2ES &8 € + UAZF =35t mo|Md RE6Hs WY 49
Egold EHF 24

WEEK 4 O[HIE 7|8 Haf AAES 250 O o Ejel Ego|d FEuE A35E = U=
FTH H2H AL 5 YYHE Oo0M ZEYS Sl XMSHH 2F
7led X#

WEEK 5 Egfo|g TE0| E2 A8El= Fa 7[eF X'l Ms el EYO|E AlD8 dd
St CHYet 7|8 &2 mojd 182 Sl 49
SX HE Alag 47
HAIZH 71 TIO|E{Q| bid-ask spread 12{5t0] CHEZQl SXAHEF RAEQ BT E

WEEK 6 (Mean-reverting strategy)2t FM| 33T 2f(Trend-following strategy)® T-35t0] 4F X0
TETH HEfA|AED ASA|H HH FXH0| ALY = UALE AAH FHS= YRS
ool REY2Z XMSHA &Y
HE|2 8 Al2g A

WEEK 7 Crefol HEfS] FXMESO| D2t|HE X510l FAEIE =Y + A siF= F
Xk AlZ22folH 74 3 x[ X3t H-ol| Chsh XAMS| HY
flate] A" 27

WEEK 8 | 27 ZX|Mof Cfst vaR X cVaRE ZHot0 ZEE2|Q0| EXd FEE oot
SiFE= e AA" 7= gy 49
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1) Eaia AHESHY|
2) &4 ALBTHY|
3) HIZH &4 A8
4) Sasy, QAHA £
5 M DIME AL
WEEK 1 c °
6) EalA HME A
7) EEfA AE ALY
8) 7lgh A £4 A3}
9) LCH& A& ABTLY|
10) FoEeiA ALY
11) property() & AL
STHAL APl AR i 1
1) BHAF AE WA
2) ROIEXAY w3
3) Open APl AtEAIH
WEEK 2 P ere .
4) QD] EZ(APP Key, APP Secret) 0l 3l =A}
5) Hotolz7| gz
- REST APl 2EA| A%t EHO0IFT7| &g Hh
- WEBSOCKET APl @& Al AESHE EOHRIS7| &g &
SHAL APl ALE EHE 2
1) A" HdF
WEEK 3 2) EHor g 209l MdF
3) APl &=
4) APl 2= Of|H|
Egold EE 44
1) O|HIE Z[8t HajA|AH
2) BEEH A +H
3) A o x|
WEEK 4 =C
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1)  Overlap indicators
- Simple Moving Average, Exponential Moving Average (SMA), Bollinger
Bands (EMA)
2) Momentum indicators
- Rate of Change (ROC), Commidity Channel Index (CCI), Relative Strength
WEEK 5 Index (RSI), Moving Average Convergence and Divergence (MACD), Balance
of Power (BOP), Stochastic Relative Strength Index (SRSI)
3) Volume indicators
- Chaikin A/D Oscillator (CHAIKIN), On Balance Volume (OBV)
4) \Volatility indicators
- Average True Range (ATR)
5) Pattern Recognition
- MARUBOZU, Morning Star, Evening Star, Hammer, Inverted Hammer
SX HE AlaE 47
WEEK 6 1) B3| M2 (mean-reverting strategy)
2) F=MFZ HE(Trend-following strategy)
S Ef| A Bl (Back-testing) AIAEI A
1) EHOlE AlAH
2) DOHAGIOIE AlAH
OFAIHIO|E] AAl A|AH
vexr | 3 Tt
5) XM Ol AJAH
6) A2 0|
7) HEHAE AT
Fldate] A" A
1) VaR(Value at Risk)
- X 7PE5H0A varR ALt
- AR, = EHHBE vaR A At
- A28 0]84S 0|8t VaR ALt
WEEK 8 - IOt FIHE 08¢t VaR ALt
2) cVaR(conditional Value at Risk)
- X 7PE5H0IA cvaR ALt
- AlZY0][4E 0|8t cvaR A4t
- It FIHE 0|83t cVaR ALt
Aol | 22 53t 58 Hs
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Mean-reverting strategy: 7| 2522 F7t= BH= SO0HICHE ¥& dto F
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VaR: Value at Risk. @787[7F S0t0| =0T =HEE ZEZEZ|Q0 Ed 7ts3 X
Of &4 FHs LUt
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2008.06~ XY HEZREH 8

2018.09~ 5| N2t J|SZEHE0E AYnS (A3X|s, HHolE Z2))

2015.10~2016.08 Zt=E/CHstm MPStME AFD (MYPpst Z2HE)

2011.03~2015.09 7t=2Chgtnl st ALu=x (A ENE, =258 &2

2013.03~2015.08 do&Chetn ZPost AYus (F83% Z2l)

2004.10~2008.06 fda8%Ta (AI2AIZ S, Xl=2H, o-0] FTA, TXAE8)

2001.3~2004.10 (P)et=7|AHB7} (2|23 22| HAEE, BASEL | HEE,
TRDFEHEE R HNI|Y MEFET

1999.12~2001.3 OHX|ZXNATY FHF7 Y X Y 24, WTO O X| AMH[A 4

1999 University of California, San Diego, ZX gt BA (A Z A S H3)

1991 MEoistn ety £, dHst HAL

1989 MEoistn Zrel £, dHS stAr
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"The DNA of Security Return", Quantitative Finance, vol.15, no.1, pp. 1-17. 2015.

"+ DNAE 0|8%t =8AIY &4 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", 2AF&Q|=2, UCSD,
1999.
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