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Understand, design, and implement state-of-the-art mathematical and
statistical applications used in finance with Python

About This Book

Explore financial models used by the industry and ways of solving them
with this guide
Discover the various features that Python provides for scientific
computing and harness them to enhance your financial applications
Build state-of-the-art infrastructure for critical aspects such as modeling,
trading, pricing, and analytics

Who This Book Is For

If you are an undergraduate or graduate student, a beginner to algorithmic
development and research, or a software developer in the financial industry who
is interested in using Python for quantitative methods in finance, this is the book
for you. It would be helpful to have a bit of familiarity with basic Python usage,
but no prior experience is required.

What You Will Learn

Perform interactive computing with IPython Notebook
Solve linear equations of financial models and perform ordinary least
squares regression
Explore nonlinear modeling and solutions for optimum points using root-
finding algorithms and solvers
Discover different types of numerical procedures used in pricing options
Model fixed-income instruments with bonds and interest rates
Manage big data with NoSQL and perform analytics with Hadoop
Build a high-frequency algorithmic trading platform with Python
Create an event-driven backtesting tool and measure your strategies
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In Detail

Built initially for scientific computing, Python quickly found its place in finance.
Its flexibility and robustness can be easily incorporated into applications for
mathematical studies, research, and software development.

With this book, you will learn about all the tools you need to successfully
perform research studies and modeling, improve your trading strategies, and
effectively manage risks. You will explore the various tools and techniques used
in solving complex problems commonly faced in finance.

You will learn how to price financial instruments such as stocks, options, interest
rate derivatives, and futures using computational methods. Also, you will learn
how you can perform data analytics on market indexes and use NoSQL to store
tick data.
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Who This Book Is For

If you are an undergraduate or graduate student, a beginner to algorithmic development and research, or a
software developer in the financial industry who is interested in using Python for quantitative methods in
finance, this is the book for you. It would be helpful to have a bit of familiarity with basic Python usage, but
no prior experience is required.

What You Will Learn

Perform interactive computing with IPython Notebook
Solve linear equations of financial models and perform ordinary least squares regression
Explore nonlinear modeling and solutions for optimum points using root-finding algorithms and
solvers
Discover different types of numerical procedures used in pricing options
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In Detail

Built initially for scientific computing, Python quickly found its place in finance. Its flexibility and
robustness can be easily incorporated into applications for mathematical studies, research, and software
development.

With this book, you will learn about all the tools you need to successfully perform research studies and
modeling, improve your trading strategies, and effectively manage risks. You will explore the various tools
and techniques used in solving complex problems commonly faced in finance.

You will learn how to price financial instruments such as stocks, options, interest rate derivatives, and
futures using computational methods. Also, you will learn how you can perform data analytics on market



indexes and use NoSQL to store tick data.
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Editorial Review

About the Author

James Ma Weiming

James Ma Weiming works with high-frequency, low-latency trading systems, writing his own programs and
tools, most of which are open sourced. He is currently supporting veteran traders in the, trading pits of the
Chicago Board of Trade devising strategies to game the market. He graduated from the Stuart School of
Business at Illinois Institute of Technology with a master of science degree in finance. He started his career
in Singapore after receiving his bachelor's degree in computer engineering from Nanyang Technological
University and diploma in information technology from Nanyang Polytechnic. During his career, he has
worked in treasury operations handling foreign exchange and fixed income products. He also developed
mobile applications with a company operating a funds and investments distribution platform.

Users Review

From reader reviews:

Paul Erdmann:

The book Mastering Python for Finance can give more knowledge and information about everything you
want. So just why must we leave a good thing like a book Mastering Python for Finance? Wide variety you
have a different opinion about book. But one aim that book can give many information for us. It is absolutely
right. Right now, try to closer with the book. Knowledge or facts that you take for that, you are able to give
for each other; you are able to share all of these. Book Mastering Python for Finance has simple shape
nevertheless, you know: it has great and big function for you. You can seem the enormous world by open up
and read a publication. So it is very wonderful.

Denise Dennis:

The event that you get from Mastering Python for Finance may be the more deep you searching the
information that hide in the words the more you get enthusiastic about reading it. It doesn't mean that this
book is hard to comprehend but Mastering Python for Finance giving you excitement feeling of reading. The
author conveys their point in selected way that can be understood by means of anyone who read the item
because the author of this reserve is well-known enough. This specific book also makes your own vocabulary
increase well. That makes it easy to understand then can go along with you, both in printed or e-book style
are available. We recommend you for having this kind of Mastering Python for Finance instantly.

Ralph Humphries:

Typically the book Mastering Python for Finance will bring one to the new experience of reading the book.
The author style to elucidate the idea is very unique. In case you try to find new book to study, this book
very appropriate to you. The book Mastering Python for Finance is much recommended to you to learn. You
can also get the e-book from official web site, so you can easier to read the book.



Minnie Rivera:

Some people said that they feel uninterested when they reading a e-book. They are directly felt that when
they get a half parts of the book. You can choose the particular book Mastering Python for Finance to make
your reading is interesting. Your own skill of reading talent is developing when you including reading. Try to
choose basic book to make you enjoy to learn it and mingle the idea about book and reading especially. It is
to be initial opinion for you to like to open up a book and study it. Beside that the e-book Mastering Python
for Finance can to be a newly purchased friend when you're experience alone and confuse in what must
you're doing of these time.
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