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The following configuration manual aims to describe all the steps required to produce the
same results of the thesis titled “Influence of Cryptocurrencies on Portfolio Optimization: An
Analysis of Diversification Opportunities”. The manual contains the hardware and software
information used to complete the thesis. Additionally, all the libraries, packages, classes and
functions used will be provided in this manual. The code used to acquire the results that
match the thesis will also be provided.

1 Hardware and Software Information

Device specifications

Device name

Processor ) Core(TM) i7-1355U 1.70 GHz
Installed RAM

Device ID

Product ID

System type 64-bit operating

Pen and touch  No pen or touch input is available for this display

Windows specifications

Edition
Version
Installed on
OS build

Experience ns Feature Experience Pack 1

2 Google Colaboratory

Google Colaboratory which is a hosted Jupyter Notebook service that requires no setup
to use and provides free access to computing resources, including GPUs and TPUs was
used for the coding part of this research. Therefore, no additional software was needed
to be downloaded to carry out this research.



https://colab.google/

3 Python

3.1 Libraries:

The “pip install (library name)” can be used to install the following:
pandas,

yfinance,

numpy,

seaborn,

matplotlib,

scipy,

plotly,
PyPortfolioOpt.

Qo
(N}

Classes:

CLA,
EfficientFrontier,
DiscreteAllocation,
go.Figure,
timedelta.

3.3  Functions:
e minimize,
e (et latest prices,
e make_subplots.

3.4 Modules:
e datetime (also the module containing the timedelta class).

4 Code

Influence of Cryptocurrencies on Portfolio Optimization: An Analysis of
Diversification Opportunities:
https://colab.research.google.com/drive/1LtF6HUIXRtBtJOd3pnUGBehBKM9fGede?us

p=sharing

5 Replicating Results

Step 1: Open a new Google Colab Notebook using the following link:
https://colab.google/

Step 2: Either open the Project Notebook given above or copy the code into the new
Google Colab Notebook


https://colab.research.google.com/drive/1LtF6HuIxRtBtJOd3pnUGBehBKM9fGede?usp=sharing
https://colab.research.google.com/drive/1LtF6HuIxRtBtJOd3pnUGBehBKM9fGede?usp=sharing
https://colab.google/

