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I assumeyou areusingLinux. Modify for Windowsasappropriate.

1. Copy theC++sourcefiles. It mightbeeasiestto usethecommandwget -
r -nd http://www.cs.trinity.edu/˜jold ham/ 3352/ fina nces/ code / .

2. Copy thehistoricreturndata.For example

(a) wget http://www.cs.trinity.edu/˜jol dham/ 3352 /fina nces /dat a/dat a.tg z

(b) Extractusingtar xzvf data.tgz .

3. Compilethe codeto producean executableprogramcalled financial .
For example,typemake.

4. Runtheexperiments.You canusetheprovidedPerl script runSimula-
tions.pl .

(a) Ensureit is executableby typingchmod +x runSimulations.pl .

(b) Modify thePerlscript’svariables.

(c) Add for loopsto thePerlscriptasappropriate.

(d) You might wantto modify theprint statementto annotateeachline
of output.
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