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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:

Eric McDonald:

Playing with family inside a park, coming to see the sea world or hanging out with friends is thing that
usually you will have done when you have spare time, subsequently why you don't try issue that really
opposite from that. One activity that make you not feeling tired but still relaxing, trilling like on roller
coaster you already been ride on and with addition info. Even you love Python for Finance: Analyze Big
Financial Data, you are able to enjoy both. It is great combination right, you still would like to miss it? What
kind of hang-out type is it? Oh seriously its mind hangout guys. What? Still don't buy it, oh come on its
known as reading friends.

Kevin Kennard:

This Python for Finance: Analyze Big Financial Data is great book for you because the content that is
certainly full of information for you who have always deal with world and possess to make decision every
minute. This book reveal it details accurately using great arrange word or we can state no rambling sentences
within it. So if you are read it hurriedly you can have whole facts in it. Doesn't mean it only offers you
straight forward sentences but challenging core information with beautiful delivering sentences. Having
Python for Finance: Analyze Big Financial Data in your hand like obtaining the world in your arm, facts in it
is not ridiculous 1. We can say that no e-book that offer you world inside ten or fifteen second right but this
guide already do that. So , this is good reading book. Hey there Mr. and Mrs. occupied do you still doubt
this?

Gloria Wells:

Beside this Python for Finance: Analyze Big Financial Data in your phone, it could possibly give you a way
to get more close to the new knowledge or information. The information and the knowledge you will got
here is fresh through the oven so don't become worry if you feel like an aged people live in narrow
community. It is good thing to have Python for Finance: Analyze Big Financial Data because this book
offers to you readable information. Do you occasionally have book but you rarely get what it's exactly about.
Oh come on, that wil happen if you have this inside your hand. The Enjoyable arrangement here cannot be
questionable, including treasuring beautiful island. Use you still want to miss this? Find this book and also
read it from now!

Paul Lopez:

On this era which is the greater man or woman or who has ability in doing something more are more special
than other. Do you want to become one of it? It is just simple method to have that. What you should do is
just spending your time not very much but quite enough to get a look at some books. Among the books in the
top list in your reading list will be Python for Finance: Analyze Big Financial Data. This book that is
qualified as The Hungry Slopes can get you closer in getting precious person. By looking upwards and
review this publication you can get many advantages.
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