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The financial industry has adopted Python at a tremendous rate recently, with some of the largest investment
banks and hedge funds using it to build core trading and risk management systems. This hands-on guide
helps both developers and quantitative analysts get started with Python, and guides you through the most
important aspects of using Python for quantitative finance.

Using practical examples through the book, author Yves Hilpisch also shows you how to develop a full-
fledged framework for Monte Carlo simulation-based derivatives and risk analytics, based on a large,
realistic case study. Much of the book uses interactive IPython Notebooks, with topics that include:

Fundamentals: Python data structures, NumPy array handling, time series analysis with pandas,●

visualization with matplotlib, high performance I/O operations with PyTables, date/time information
handling, and selected best practices
Financial topics: mathematical techniques with NumPy, SciPy and SymPy such as regression and●

optimization; stochastics for Monte Carlo simulation, Value-at-Risk, and Credit-Value-at-Risk
calculations; statistics for normality tests, mean-variance portfolio optimization, principal component
analysis (PCA), and Bayesian regression
Special topics: performance Python for financial algorithms, such as vectorization and parallelization,●

integrating Python with Excel, and building financial applications based on Web technologies
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From reader reviews:

Martha Williams:

Book is usually written, printed, or highlighted for everything. You can realize everything you want by a
reserve. Book has a different type. As it is known to us that book is important thing to bring us around the
world. Next to that you can your reading expertise was fluently. A reserve Python for Finance: Analyze Big
Financial Data will make you to always be smarter. You can feel considerably more confidence if you can
know about almost everything. But some of you think in which open or reading a book make you bored. It is
far from make you fun. Why they are often thought like that? Have you trying to find best book or
appropriate book with you?

Doris Seavey:

Python for Finance: Analyze Big Financial Data can be one of your beginner books that are good idea. Many
of us recommend that straight away because this reserve has good vocabulary that can increase your
knowledge in language, easy to understand, bit entertaining but delivering the information. The author giving
his/her effort to place every word into satisfaction arrangement in writing Python for Finance: Analyze Big
Financial Data however doesn't forget the main place, giving the reader the hottest along with based confirm
resource facts that maybe you can be among it. This great information can drawn you into brand new stage
of crucial considering.

Colleen Nguyen:

As we know that book is very important thing to add our know-how for everything. By a reserve we can
know everything we wish. A book is a group of written, printed, illustrated or maybe blank sheet. Every year
has been exactly added. This e-book Python for Finance: Analyze Big Financial Data was filled regarding
science. Spend your time to add your knowledge about your science competence. Some people has diverse
feel when they reading a book. If you know how big selling point of a book, you can feel enjoy to read a
reserve. In the modern era like now, many ways to get book that you simply wanted.

Ana Jimenez:

Do you like reading a reserve? Confuse to looking for your chosen book? Or your book has been rare? Why
so many query for the book? But virtually any people feel that they enjoy regarding reading. Some people
likes looking at, not only science book but also novel and Python for Finance: Analyze Big Financial Data or
others sources were given know-how for you. After you know how the truly great a book, you feel wish to
read more and more. Science reserve was created for teacher or maybe students especially. Those guides are
helping them to add their knowledge. In various other case, beside science reserve, any other book likes
Python for Finance: Analyze Big Financial Data to make your spare time far more colorful. Many types of
book like here.
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