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GOALS

Brief introduction to how things have evolved
Talk about what we have now

Demo of this in practice

Have fun!
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ASSUMPTIONS

e You have written a web app at some point in your life
e You know some basics of Spark and such
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WHERE ARE WE COMING FROM? ©®
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http: ffuww. san.com/mervicef/teachesupf intro.html
Onl ine Documentation/Manuals are available at UREL:
http: ffsupport.sas. comfonl inedooc/813/dooHalinpage. jap
Me sptiena spesified,
2353534438 bytea ware available above the [ ine at inifitiali=zatian.
4258848 bytes were aval lable below the |Iilne at Iiniltlal ization.

33838144 bytes were avallable above the lIne after adlustment for
MEHLEAVE=SE4E288.

The initialization phase used B.88 CPU asconda and SB33K.

The address spacms has used a maximum of 71EBK below the | ine and
LB408K above thea | ine.
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—DATA temp:
input @1 subj 4.
B6 £ name $11.
B18 1 name 6.
+3 height 2.

+5 wt date rmmddyys.
+1 calorie commas.

format wt date mnddyys.

DATALINES:
1024 Alice Smith
1167 Marwyann WThite
11658 Thomas Jones
1201 EBenedictine Arnold
1302 Felicia Ho
RUH;

=IPROC PRINT data = tewnp:

title 'Cutput dataset:

id subj:
RUNH:

1
1
p
s

calorie cottnas. :

65
63

63
63

125
140
120
120
115

EEMP.

12/1/95 2,036
12/01/95 1,800
12/2/95 2,302
11/30/95 2,432
1/1/96 1,972
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BT 3 1uA5557,102/1 5707963/ 2 THPDS /% . 7123890/
ronmAT sStaTEMENTS
20 FORMAT(1Xvese

RCTNGwes ARGX: ARGY: THETAA®/1X13E15.7)

100ic

1011C sews START OF EXECUTAGBLE CODE sesw
e

CALL TRACE (NAME)

.9) 6o To

u:vc ANGLE 13 1805 branees! P i Ravtans
41 THETAA=ZPL

nz-.n 480 IF(ITKCIN.ER.) 6O

.
lL!ar.zn)'Alix-MGv.mzuA
il B ®
281c
1291C  RETURN TO SENDER+ ROUTINE 'PTSCIKy DELTCS®
1301 399 CALL THACER(NANE) ®
] Eno
®
®
®
.
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WHAT ABOUT APPS?




This page intentionally left blank
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NEXT ERA &
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T Navigator £3 ='{m|
%@ = V;'V v
= =% optionpricing ~
= (= data
== OptionPricing
&) spsoo.xs
= (= results

1] Autocorrelation.jpg
HistOfPrices.jpg
HistOfReturns.jpg
PriceHistory.jpg
QQPlot. jpg
Statistics.csv
[5] .project
[® OptionPricing.ssc
|=| OptionPricing.wsda
[@ publishanalytic.ssc
[@ publishOptionPricing.ssc
[@ run.OptionPricing.ssc
P _ionnnbiner rrr
S% outline 52 _History view| = £
LR S N
= @ OptionPricing(sources.dir,re: A
A nsims
optiondays
strike
wvol
40
startprice
method
filename
SPS00
equityname
SPS00.price
SPS00.r
SPS00.ts
dev.off
ops

Lal
Lal
Lal
La)

rERPPRPRERERPERERERERR P

L v | Bs-Pws
@ publish... | Brunopt.. | Dsmopti.. | Dpptscri.. | [@FsmeGAR... | @ optionp... 52 %
g 1¥0OptionPricing <- function(sources.dir, results.dir, properties.list, p
2
3 library(winjava)
4 source (paste (sources.dir, "simoptions.ssc",sep=""))
S
6 ## parameters
? nsims<-1000 ## nuber of simulations
8
-] optiondays <- switch(as.character (parameter.list§Expiration),
10 "3 Months"=92, "1 Year"=250, "2 Years"=500) ## length of opt
11
12 strike <- as.numeric (as.character (parameter.list§Strike))
13
14 vol <- 40 ## returns volatility, annualized ({40 = 40%) [Should be
15 startprice <- 100 ## option start price
16
17 method <- switch(as.character (parameter.list§lodel),
18 "Gaussian'="gbn", "Mixture"="normmix") ## method to estimate opt
19
20 ## read in data
21 print (properties.list)
22 filename=paste (properties.list@inputs.root, "/OptionPricing/SPS00.x1s'sy
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File Edit Source Navigate Search Project Run Window Help

Q- |4

<

Objects View  Search Path Yiew  Output View  Tasks | Problems

ares

ion

ca

>
v =203

> a?jects( )

*.Last.value"
"attribute.vec"
"dnormizx"
pmiger

"local .dir”
"msft.ret"

"source.vec"
"syns"
"weeklyData"

.+ 4

* .Randon . seed"
"barraData"
"file, vec"
"intra"
"lookback. len”
e
“path.normix"
“pred.len”
"results.dir"
"server.dir"
"sources.dir"

“OptionPricing”
"dat

“g.nod"
“fe=p"

“letdy”
"parameter.list"
"pdata"

"price"

"ret”
"sim.option"

"a. name"
"dl.str"
"grp.co"

"last .dump”
"monthlyData"
"parameter.vec"
"pdfnormix"

“properties. list"

"rng"
“simnormix"
"stockData"

~
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A

B N\ C | | FORECAST(x, known_y's, known_x's) [G [

Period

Tax (000s £)

W N D WN R

=
(=]

al
25
33
49
66
72
68
81
88
102

Equation Forecast Tre

12

111.40|=forecast(Al|

120.82 120.82

13 130.24 130.24
Trendline with R-Squared value
120
100 y=9.4182x+7.8
80
60
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Social
SCience Statlab
Statistical —

Laboratory 7 3 3

The Social Science Statistical Laboratory's World Wide Web site provides
information about the Statlab and other social science resources at Yale,
including the statistical datasets of the Social Science Data Archive,

m About the Statlab W

Schedules

General Information
What's New

ITS Printing Information

m Data m

StatCat: Social Science
Data Search
Data on the Internet
Yale Roper Collection
Geospatial Resources
Census 2000 Resources
] Other Yale o
Resources
Related
Schools/Departments

Desktop Support
The Circuit: ITS News

Yale University Social Science Statistical Laboratory
Comments: stathelp@vyale.edu

URL: http://www.yale.edu/statlab

Certifying Authority: Ann Green

Last Modified: September 13, 2001

Copyright © Yale University, 1999

Software

Statlab Software
Software at Yale

Teaching & Research
Social Science Research
Services

Teaching at the Statlab
Technology Classrooms
research yale edu

Internet Resources

Social Science Gateways (UCSD
Site)

Data on the Internet

ICPSR
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WELCOME TO PARADISE
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WE HAVE HAD SOME GREAT DEVELOPMENTS

People figured out how to make commodity hardware do great things
Distributed software has gotten better

Programming languages have gotten easier

CS has put effort into statistical libraries

The browser has grown up
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WHAT DOES CONVERGENCE LOOK LIKE?

#redhat #rhsummit



ARCHITECTING YOUR APPLICATION

MySOL

___; _______ __ ActiveMQ
B D thon

/7T N PostgreSQL
MonngB HDFS

tmmccccacsa=
5
N
cooseseseee
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HAMMERING YOUR APP INTO SHAPE

Pythor iongo0s [ Hre




BUILDING AS A TEAM

Pyihor
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TAKING IT TO THE NEXT LEVEL

4 )

Project Front-end
O O Node.js
@ . Mock-server

O Project REST-server
Python
@ Spark
Spark
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CASE STUDY: OPHICLEIDE




WHAT DOES IT DO?

T

Text Data
Text Data
Text Data
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WHAT IS WORD2VEC?
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>

v("madrid") - v("spain") + v("france") = v("paris")
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DEMO
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THINGS THAT HELPED OUR COLLABORATION

S

e
docker OPENSHIFT

474 OPEN API
0N

INITIATIVE
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THINGS THAT REQUIRE GREATER COORDINATION

e API construction
e Compute resource affinity
e Persistent storage




WHAT ABOUT THE DEVOPS?

CODE TEST

DEPLOY
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DEMO
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IMPROVING THE PROCESS

DOW

@O git

r

S

Project Front-end

Node.js

Mock-server

Project REST-server

Python

Spark

Spark
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FROM DEVELOPMENT TO PRODUCTION

r

S

Project Front-end

Node.js

Mock-server

Project REST-server

Python
Spark

Spark

Integration Testing

Pyihor

Production

Pyinor

#redhat
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TEST DRIVE IT!

More projects, tutorials and examples can be found at

RADANALYTICS.IO
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CONTACT US

Michael McCune

e elmiko on Github and IRC
e @FOSSjunkie on Twitter

Steven Pousty

e TheSteve0O on Twitter, IRC, SmugMug, Github, Ingress, Instagram and Skype
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THANK YOU

81-
in

You

plus.google.com/+RedHat

linkedin.com/company/red-hat

youtube.com/user/RedHatVideos

f

L

facebook.com/redhatinc

twitter.com/RedHatNews
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B

LEARN. NETWORK.
EXPERIENCE

OPEN SOURCE.
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