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VS Code and Claude Code

• Ensure that you have installed VS Code, and 
added the Claude Code extension

• Follow the instructions from previous slides to 
ensure you have access



Python

• For this task you also need to have Python 
installed on your PC

• Download from https://www.python.org 

https://www.python.org/


AlphaVantage

• We will access company and market data from 
AlphaVantage using their API

• Register for a free API key at: 
https://www.alphavantage.co/support/#api-key 

• Copy it to the .env file

https://www.alphavantage.co/support/#api-key
https://www.alphavantage.co/support/#api-key
https://www.alphavantage.co/support/#api-key


Download the files from the 
04-Spreadsheets section on Canvas



Save the files to a folder on your PC



In VS Code, click File -> Open Folder
Select the folder containing those files



Click on env-template.txt



Copy and paste the API key from AlphaVantage



Click on 01-Prompt-CreateSpreadsheet.txt



Read through the prompt



Explanation of prompt

• Begins with a summary of installation requirements

• Asks Claude to create a spreadsheet to calculate Value at Risk 
for a portfolio 

• Use the XLSX skill for standard guidelines on formatting

• Gives detailed references on how the data available from 
AlphaVantage is structured

• Asks for checks after the spreadsheet is created



Click orange icon to open Claude Code



Close the other chat window



Ensure Settings use
Model=Fable, Effort=Medium, and Auto Mode



Ask Claude Code:
implement 01-Prompt-CreateSpreadsheet.txt



It will produce an Excel file



In Windows File Explorer (not VS Code)
double-click the .xlsx file
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Challenge

• Create a spreadsheet with a Value at Risk 
analysis for a different set of stocks

• Upload to Canvas for the assignment
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