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Master pandas, an open sour ce Python Data AnalysisLibrary, for financial data analysis

About This Book

- A single source for learning how to use the features of pandas for financial and quantitative analysis.

- Explains many of the financial concepts including market risk, options valuation, futures calculation, and
algorithmic trading strategies.

- Step-by-step demonstration with interactive and incremental examples to apply pandas to finance

Who ThisBook IsFor

If you are interested in quantitative finance, financial modeling, and trading, or simply want to learn how
Python and pandas can be applied to finance, then this book isideal for you. Some knowledge of Python and
pandas is assumed. Interest in financial concepts is helpful, but no prior knowledge is expected.

What You Will Learn

- Modeling and manipulating financial data using the pandas DataFrame

- Indexing, grouping, and calculating statistical results on financial information

- Time-series modeling, frequency conversion, and deriving results on fixed and moving windows
- Calculating cumulative returns and performing correlations with index and social data

- Algorithmic trading and backtesting using momentum and mean reversion strategies

- Option pricing and calculation of Vaue at Risk

- Modeling and optimization of financial portfolios

|n Detail

This book will teach you to use Python and the Python Data Analysis Library (pandas) to solve real-world
financial problems.

Starting with afocus on pandas data structures, you will learn to load and manipul ate time-series financial
data and then calculate common financial measures, leading into more advanced derivations using fixed- and
moving-windows. This leads into correlating time-series data to both index and social datato build simple
trading algorithms. From there, you will learn about more complex trading algorithms and implement them
using open source back-testing tools. Then, you will examine the calculation of the value of options and
Value at Risk. Thisthen leads into the modeling of portfolios and calculation of optimal portfolios based
upon risk. All concepts will be demonstrated continuously through progressive examples using interactive
Python and | Python Notebook.

By the end of the book, you will be familiar with applying pandas to many financial problems, giving you
the knowledge needed to leverage pandas in the real world of finance.
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From reader reviews:
LiviaWilder:

This Mastering pandas for Finance tend to be reliable for you who want to be described as a successful
person, why. The reason of this Mastering pandas for Finance can be one of the great books you must haveis
definitely giving you more than just simple reading through food but feed a person with information that
probably will shock your prior knowledge. This book is actually handy, you can bring it almost everywhere
and whenever your conditions in the e-book and printed kinds. Beside that this Mastering pandas for Finance
giving you an enormous of experience for example rich vocabulary, giving you test of critical thinking that
we all know it useful in your day exercise. S0, let's have it and enjoy reading.

Floyd Alling:

Reading a guide can be one of alot of activity that everyone in the world really likes. Do you like reading
book and so. There are alot of reasons why people loveit. First reading a publication will give you alot of
new data. When you read a book you will get new information mainly because book is one of numerous
ways to share the information as well astheir idea. Second, looking at a book will make a person more
imaginative. When you examining a book especialy fictional book the author will bring that you imagine the
story how the personas do it anything. Third, you can share your knowledge to others. When you read this
Mastering pandas for Finance, you can tells your family, friends as well as soon about yours book. Y our
knowledge can inspire average, make them reading a guide.

Mary Gilbert:

This Mastering pandas for Finance is great publication for you because the content which is full of
information for you who else always deal with world and possess to make decision every minute. This book
reveal it information accurately using great arrange word or we can claim no rambling sentences inside it. So
if you areread it hurriedly you can have whole detailsin it. Doesn't mean it only gives you straight forward
sentences but tricky core information with wonderful delivering sentences. Having Mastering pandas for
Finance in your hand like having the world in your arm, dataiin it is not ridiculous one. We can say that no
publication that offer you world throughout ten or fifteen second right but this publication already do that. So
, thisis good reading book. Hello Mr. and Mrs. busy do you still doubt this?

Billy Doyle:

That e-book can make you to feel relax. This particular book Mastering pandas for Finance was colourful
and of course has pictures around. As we know that book Mastering pandas for Finance has many kinds or
genre. Start from kids until youngsters. For example Naruto or Private eye Conan you can read and feel that
you are the character on there. Therefore not at all of book tend to be make you bored, any it can make you
feel happy, fun and rest. Try to choose the best book for yourself and try to like reading which.
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