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Python for Finance - Yves Hilpisch 2018-12-31
Python has become the programming language of choice for data-driven and AI-first finance. Some of the
largest investment banks and hedge funds now use Python and its ecosystem for building core trading and
risk management systems. In the second edition of this guide, Yves Hilpisch shows developers and
quantitative analysts how to use Python packages and tools for financial data science, algorithmic trading,
and computational finance.
Hands-On Financial Trading with Python - Jiri Pik 2021-04-29
This book focuses on key Python analytics and algorithmic trading libraries used for backtesting. With the
help of practical examples, you will learn the principle aspects of trading strategy development. The 14
profitable strategies included in the book will also help you build intuitions that will enable you to create
your own strategy.
Financial Theory with Python - Yves Hilpisch 2021-11-30
Nowadays, finance, mathematics, and programming are intrinsically linked. Financial Theory with Python
provides relevant foundations of each discipline to give you the major tools you need to get started in the
world of computational finance. Using an approach where mathematical concepts provide the common
background against which financial ideas and programming techniques are learned, Financial Theory with
Python teaches you the basics of financial economics. Written by the bestselling author of Python for
Finance, Yves Hilpisch, this practical guide explains financial, mathematical, and Python programming
concepts in an integrative manner so that the interdisciplinary concepts reinforce each other. Draw upon
mathematics to learn the foundations of financial theory and Python programming Learn about financial
theory, financial data modeling, and the use of Python for computational finance Leverage simple economic
models to better understand basic notions of finance and Python programming concepts Utilize both static
and dynamic financial modeling to address fundamental problems in finance, such as pricing, decision
making, equilibrium, and asset allocation Learn the basics of Python packages useful for financial modeling,
such as NumPy, pandas, matplotlib, and SymPy Financial Theory with Python is made available to
OÃ??Ã?Â¢??Reilly members in this early release format before itÃ??Ã?Â¢??s available to the general public.
Python for Finance - Yuxing Yan 2014-04-25
A hands-on guide with easy-to-follow examples to help you learn about option theory, quantitative finance,
financial modeling, and time series using Python. Python for Finance is perfect for graduate students,
practitioners, and application developers who wish to learn how to utilize Python to handle their financial
needs. Basic knowledge of Python will be helpful but knowledge of programming is necessary.
The Python Bible Volume 5 - Florian Dedov 2019-08-14
ANALYZE YOUR INVESTMENTS WITH PYTHON!Who wants to build long-term wealth needs to invest his
capital. But nowadays investing isn't done in the same way as it was a couple of decades ago. Nowadays
everything works with computers, algorithms, data science and machine learning. We already know that
Python is the lingua franca of these fields. The people who don't educate themselves on this matter will be
overrun by the development instead of benefiting from it.In the last volumes we learned a lot about data
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science and machine learning but we didn't apply these to anything from the real world except for some
public datasets for demonstration. This book will focus on applying data science and machine learning onto
financial data. We are going to load stock data, visualize it, analyze it and also predict share prices.The
Bible of PythonWhy should you spend huge amounts of money and time just to read these 400-500 page
books? They are overpriced and very dry to read. Programming is something practical. Of course theory is
important but it's possible to keep it simple and precise. This is exactly what you will find in this book!
Important theory precisely explained and backed up with lots of practical code. At the same time, you can
finish this book in a few days because we are not beating around the bush!After reading this book you will
be able to apply the advanced Python knowledge and the machine learning expertise that you've already
got to the finance industry. Take time while reading this book and code along. You will learn much more
that way. In a nutshell: You will have an amazing basis for your future programming and machine learning
career.You'll have the following skills: - Deep Understanding of Machine Learning- Financial Analysis With
Python- Analyzing Stock Prices- Visualizing Financial Data and Correlations- Calculating And Plotting
Regression Lines - Predicting Share Prices With Machine LearningAlso, more parts of this series will follow
and you will have everything structured in the most effective way!Excel at your programming career with
The Python Bible
Algorithmic Trading with Python - Chris Conlan 2020-04-09
Algorithmic Trading with Python discusses modern quant trading methods in Python with a heavy focus on
pandas, numpy, and scikit-learn. After establishing an understanding of technical indicators and
performance metrics, readers will walk through the process of developing a trading simulator, strategy
optimizer, and financial machine learning pipeline. This book maintains a high standard of reprocibility. All
code and data is self-contained in a GitHub repo. The data includes hyper-realistic simulated price data and
alternative data based on real securities. Algorithmic Trading with Python (2020) is the spiritual successor
to Automated Trading with R (2016). This book covers more content in less time than its predecessor due to
advances in open-source technologies for quantitative analysis.
Learn Algorithmic Trading with Python - Jamal Sinclair O’Garro 2019-10-26
Develop and deploy an automated electronic trading system with Python and the SciPy ecosystem. This
book introduces you to the tools required to gather and analyze financial data through the techniques of
data munging and data visualization using Python and its popular libraries: NumPy, Pandas, scikit-learn,
and Matplotlib. You will create a research environment using Jupyter Notebooks while leveraging open
source back-testing software to analyze and experiment with several trading strategies. Next, you will
measure the level of return and risk of a portfolio using measures such as Alpha, Beta, and the Sharpe
Ratio. This will set the stage for the use of open source backtesting and scientific computing libraries such
as zipline, NumPy, and scikit-learn to develop models that will help you identify, buy, and sell signals for
securities in your portfolio and watch-list. With Learn Algorithmic Trading with Python you will explore key
techniques used to analyze the performance of a portfolio and trading strategies and write unit tests on
Python code that will send live orders to the market. What You'll Learn Analyze financial data with Pandas
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Use Python libraries to perform statistical reviews Review algorithmic trading strategies Assess risk
management with NumPy and StatsModels Perform paper and Live Trading with IB Python API Write unit
tests and deploy your trading system to the Cloud Who This Book Is For Software developers, data
scientists, or students interested in Python and the SciPy ecosystem
Mastering Python for Finance - James Ma Weiming 2019-04-30
Take your financial skills to the next level by mastering cutting-edge mathematical and statistical financial
applications Key FeaturesExplore advanced financial models used by the industry and ways of solving them
using PythonBuild state-of-the-art infrastructure for modeling, visualization, trading, and moreEmpower
your financial applications by applying machine learning and deep learningBook Description The second
edition of Mastering Python for Finance will guide you through carrying out complex financial calculations
practiced in the industry of finance by using next-generation methodologies. You will master the Python
ecosystem by leveraging publicly available tools to successfully perform research studies and modeling, and
learn to manage risks with the help of advanced examples. You will start by setting up your Jupyter
notebook to implement the tasks throughout the book. You will learn to make efficient and powerful datadriven financial decisions using popular libraries such as TensorFlow, Keras, Numpy, SciPy, and sklearn.
You will also learn how to build financial applications by mastering concepts such as stocks, options,
interest rates and their derivatives, and risk analytics using computational methods. With these
foundations, you will learn to apply statistical analysis to time series data, and understand how time series
data is useful for implementing an event-driven backtesting system and for working with high-frequency
data in building an algorithmic trading platform. Finally, you will explore machine learning and deep
learning techniques that are applied in finance. By the end of this book, you will be able to apply Python to
different paradigms in the financial industry and perform efficient data analysis. What you will learnSolve
linear and nonlinear models representing various financial problemsPerform principal component analysis
on the DOW index and its componentsAnalyze, predict, and forecast stationary and non-stationary time
series processesCreate an event-driven backtesting tool and measure your strategiesBuild a high-frequency
algorithmic trading platform with PythonReplicate the CBOT VIX index with SPX options for studying VIXbased strategiesPerform regression-based and classification-based machine learning tasks for
predictionUse TensorFlow and Keras in deep learning neural network architectureWho this book is for If
you are a financial or data analyst or a software developer in the financial industry who is interested in
using advanced Python techniques for quantitative methods in finance, this is the book you need! You will
also find this book useful if you want to extend the functionalities of your existing financial applications by
using smart machine learning techniques. Prior experience in Python is required.
Artificial Intelligence in Finance - Yves Hilpisch 2020-10-14
The widespread adoption of AI and machine learning is revolutionizing many industries today. Once these
technologies are combined with the programmatic availability of historical and real-time financial data, the
financial industry will also change fundamentally. With this practical book, you'll learn how to use AI and
machine learning to discover statistical inefficiencies in financial markets and exploit them through
algorithmic trading. Author Yves Hilpisch shows practitioners, students, and academics in both finance and
data science practical ways to apply machine learning and deep learning algorithms to finance. Thanks to
lots of self-contained Python examples, you'll be able to replicate all results and figures presented in the
book. In five parts, this guide helps you: Learn central notions and algorithms from AI, including recent
breakthroughs on the way to artificial general intelligence (AGI) and superintelligence (SI) Understand why
data-driven finance, AI, and machine learning will have a lasting impact on financial theory and practice
Apply neural networks and reinforcement learning to discover statistical inefficiencies in financial markets
Identify and exploit economic inefficiencies through backtesting and algorithmic trading--the automated
execution of trading strategies Understand how AI will influence the competitive dynamics in the financial
industry and what the potential emergence of a financial singularity might bring about
Algorithmic and High-Frequency Trading - Álvaro Cartea 2015-08-06
The design of trading algorithms requires sophisticated mathematical models backed up by reliable data. In
this textbook, the authors develop models for algorithmic trading in contexts such as executing large
orders, market making, targeting VWAP and other schedules, trading pairs or collection of assets, and
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executing in dark pools. These models are grounded on how the exchanges work, whether the algorithm is
trading with better informed traders (adverse selection), and the type of information available to market
participants at both ultra-high and low frequency. Algorithmic and High-Frequency Trading is the first book
that combines sophisticated mathematical modelling, empirical facts and financial economics, taking the
reader from basic ideas to cutting-edge research and practice. If you need to understand how modern
electronic markets operate, what information provides a trading edge, and how other market participants
may affect the profitability of the algorithms, then this is the book for you.
Implementing Machine Learning for Finance - Tshepo Chris Nokeri 2021-05-27
Bring together machine learning (ML) and deep learning (DL) in financial trading, with an emphasis on
investment management. This book explains systematic approaches to investment portfolio management,
risk analysis, and performance analysis, including predictive analytics using data science procedures. The
book introduces pattern recognition and future price forecasting that exerts effects on time series analysis
models, such as the Autoregressive Integrated Moving Average (ARIMA) model, Seasonal ARIMA (SARIMA)
model, and Additive model, and it covers the Least Squares model and the Long Short-Term Memory
(LSTM) model. It presents hidden pattern recognition and market regime prediction applying the Gaussian
Hidden Markov Model. The book covers the practical application of the K-Means model in stock clustering.
It establishes the practical application of the Variance-Covariance method and Simulation method (using
Monte Carlo Simulation) for value at risk estimation. It also includes market direction classification using
both the Logistic classifier and the Multilayer Perceptron classifier. Finally, the book presents performance
and risk analysis for investment portfolios. By the end of this book, you should be able to explain how
algorithmic trading works and its practical application in the real world, and know how to apply supervised
and unsupervised ML and DL models to bolster investment decision making and implement and optimize
investment strategies and systems. What You Will Learn Understand the fundamentals of the financial
market and algorithmic trading, as well as supervised and unsupervised learning models that are
appropriate for systematic investment portfolio management Know the concepts of feature engineering,
data visualization, and hyperparameter optimization Design, build, and test supervised and unsupervised
ML and DL models Discover seasonality, trends, and market regimes, simulating a change in the market
and investment strategy problems and predicting market direction and prices Structure and optimize an
investment portfolio with preeminent asset classes and measure the underlying risk Who This Book Is For
Beginning and intermediate data scientists, machine learning engineers, business executives, and finance
professionals (such as investment analysts and traders)
Optimal Mean Reversion Trading - Tim Leung (Professor of industrial engineering) 2015-11-26
"Optimal Mean Reversion Trading: Mathematical Analysis and Practical Applications provides a systematic
study to the practical problem of optimal trading in the presence of mean-reverting price dynamics. It is
self-contained and organized in its presentation, and provides rigorous mathematical analysis as well as
computational methods for trading ETFs, options, futures on commodities or volatility indices, and credit
risk derivatives. This book offers a unique financial engineering approach that combines novel analytical
methodologies and applications to a wide array of real-world examples. It extracts the mathematical
problems from various trading approaches and scenarios, but also addresses the practical aspects of
trading problems, such as model estimation, risk premium, risk constraints, and transaction costs. The
explanations in the book are detailed enough to capture the interest of the curious student or researcher,
and complete enough to give the necessary background material for further exploration into the subject
and related literature. This book will be a useful tool for anyone interested in financial engineering,
particularly algorithmic trading and commodity trading, and would like to understand the mathematically
optimal strategies in different market environments."-Mastering pandas for Finance - Michael Heydt 2015-05-25
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 is ideal for you. Some knowledge of Python and
pandas is assumed. Interest in financial concepts is helpful, but no prior knowledge is expected.
Investment Analysis and Portfolio Management - Frank K. Reilly 2006
Written by a widely respected author team, this investments text takes an empirical approach to explaining
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current, real-world practice. Providing the most comprehensive coverage available, the text emphasizes
investment alternatives and teaches students how to analyze these choices and manage their portfolios.
Listed Volatility and Variance Derivatives - Yves Hilpisch 2016-10-25
Leverage Python for expert-level volatility and variance derivative trading Listed Volatility and Variance
Derivatives is a comprehensive treatment of all aspects of these increasingly popular derivatives products,
and has the distinction of being both the first to cover European volatility and variance products provided
by Eurex and the first to offer Python code for implementing comprehensive quantitative analyses of these
financial products. For those who want to get started right away, the book is accompanied by a dedicated
Web page and a Github repository that includes all the code from the book for easy replication and use, as
well as a hosted version of all the code for immediate execution. Python is fast making inroads into financial
modelling and derivatives analytics, and recent developments allow Python to be as fast as pure C++ or C
while consisting generally of only 10% of the code lines associated with the compiled languages. This
complete guide offers rare insight into the use of Python to undertake complex quantitative analyses of
listed volatility and variance derivatives. Learn how to use Python for data and financial analysis, and
reproduce stylised facts on volatility and variance markets Gain an understanding of the fundamental
techniques of modelling volatility and variance and the model-free replication of variance Familiarise
yourself with micro structure elements of the markets for listed volatility and variance derivatives
Reproduce all results and graphics with IPython/Jupyter Notebooks and Python codes that accompany the
book Listed Volatility and Variance Derivatives is the complete guide to Python-based quantitative analysis
of these Eurex derivatives products.
Inside the Black Box - Rishi K. Narang 2013-03-25
New edition of book that demystifies quant and algo trading In this updated edition of his bestselling book,
Rishi K Narang offers in a straightforward, nontechnical style—supplemented by real-world examples and
informative anecdotes—a reliable resource takes you on a detailed tour through the black box. He skillfully
sheds light upon the work that quants do, lifting the veil of mystery around quantitative trading and
allowing anyone interested in doing so to understand quants and their strategies. This new edition includes
information on High Frequency Trading. Offers an update on the bestselling book for explaining in nonmathematical terms what quant and algo trading are and how they work Provides key information for
investors to evaluate the best hedge fund investments Explains how quant strategies fit into a portfolio, why
they are valuable, and how to evaluate a quant manager This new edition of Inside the Black Box explains
quant investing without the jargon and goes a long way toward educating investment professionals.
Learn Algorithmic Trading - Sourav Ghosh 2019-11-07
Understand the fundamentals of algorithmic trading to apply algorithms to real market data and analyze
the results of real-world trading strategies Key Features Understand the power of algorithmic trading in
financial markets with real-world examples Get up and running with the algorithms used to carry out
algorithmic trading Learn to build your own algorithmic trading robots which require no human
intervention Book Description It's now harder than ever to get a significant edge over competitors in terms
of speed and efficiency when it comes to algorithmic trading. Relying on sophisticated trading signals,
predictive models and strategies can make all the difference. This book will guide you through these
aspects, giving you insights into how modern electronic trading markets and participants operate. You'll
start with an introduction to algorithmic trading, along with setting up the environment required to perform
the tasks in the book. You'll explore the key components of an algorithmic trading business and aspects
you'll need to take into account before starting an automated trading project. Next, you'll focus on
designing, building and operating the components required for developing a practical and profitable
algorithmic trading business. Later, you'll learn how quantitative trading signals and strategies are
developed, and also implement and analyze sophisticated trading strategies such as volatility strategies,
economic release strategies, and statistical arbitrage. Finally, you'll create a trading bot from scratch using
the algorithms built in the previous sections. By the end of this book, you'll be well-versed with electronic
trading markets and have learned to implement, evaluate and safely operate algorithmic trading strategies
in live markets. What you will learn Understand the components of modern algorithmic trading systems and
strategies Apply machine learning in algorithmic trading signals and strategies using Python Build,
python-for-financial-analysis-and-algorithmic-trading-udemy

visualize and analyze trading strategies based on mean reversion, trend, economic releases and more
Quantify and build a risk management system for Python trading strategies Build a backtester to run
simulated trading strategies for improving the performance of your trading bot Deploy and incorporate
trading strategies in the live market to maintain and improve profitability Who this book is for This book is
for software engineers, financial traders, data analysts, and entrepreneurs. Anyone who wants to get
started with algorithmic trading and understand how it works; and learn the components of a trading
system, protocols and algorithms required for black box and gray box trading, and techniques for building a
completely automated and profitable trading business will also find this book useful.
Derivatives Analytics with Python - Yves Hilpisch 2015-08-03
Supercharge options analytics and hedging using the power of Python Derivatives Analytics with Python
shows you how to implement market-consistent valuation and hedging approaches using advanced financial
models, efficient numerical techniques, and the powerful capabilities of the Python programming language.
This unique guide offers detailed explanations of all theory, methods, and processes, giving you the
background and tools necessary to value stock index options from a sound foundation. You'll find and use
self-contained Python scripts and modules and learn how to apply Python to advanced data and derivatives
analytics as you benefit from the 5,000+ lines of code that are provided to help you reproduce the results
and graphics presented. Coverage includes market data analysis, risk-neutral valuation, Monte Carlo
simulation, model calibration, valuation, and dynamic hedging, with models that exhibit stochastic
volatility, jump components, stochastic short rates, and more. The companion website features all code and
IPython Notebooks for immediate execution and automation. Python is gaining ground in the derivatives
analytics space, allowing institutions to quickly and efficiently deliver portfolio, trading, and risk
management results. This book is the finance professional's guide to exploiting Python's capabilities for
efficient and performing derivatives analytics. Reproduce major stylized facts of equity and options markets
yourself Apply Fourier transform techniques and advanced Monte Carlo pricing Calibrate advanced option
pricing models to market data Integrate advanced models and numeric methods to dynamically hedge
options Recent developments in the Python ecosystem enable analysts to implement analytics tasks as
performing as with C or C++, but using only about one-tenth of the code or even less. Derivatives Analytics
with Python — Data Analysis, Models, Simulation, Calibration and Hedging shows you what you need to
know to supercharge your derivatives and risk analytics efforts.
Algorithmic Trading - Ernie Chan 2013-05-28
Praise for Algorithmic Trading "Algorithmic Trading is an insightful book on quantitative trading written by
a seasoned practitioner. What sets this book apart from many others in the space is the emphasis on real
examples as opposed to just theory. Concepts are not only described, they are brought to life with actual
trading strategies, which give the reader insight into how and why each strategy was developed, how it was
implemented, and even how it was coded. This book is a valuable resource for anyone looking to create
their own systematic trading strategies and those involved in manager selection, where the knowledge
contained in this book will lead to a more informed and nuanced conversation with managers." —DAREN
SMITH, CFA, CAIA, FSA, President and Chief Investment Officer, University of Toronto Asset Management
"Using an excellent selection of mean reversion and momentum strategies, Ernie explains the rationale
behind each one, shows how to test it, how to improve it, and discusses implementation issues. His book is
a careful, detailed exposition of the scientific method applied to strategy development. For serious retail
traders, I know of no other book that provides this range of examples and level of detail. His discussions of
how regime changes affect strategies, and of risk management, are invaluable bonuses." —Roger Hunter,
Mathematician and Algorithmic Trader
Machine Learning and Data Science Blueprints for Finance - Hariom Tatsat 2020-10-01
Over the next few decades, machine learning and data science will transform the finance industry. With this
practical book, analysts, traders, researchers, and developers will learn how to build machine learning
algorithms crucial to the industry. You’ll examine ML concepts and over 20 case studies in supervised,
unsupervised, and reinforcement learning, along with natural language processing (NLP). Ideal for
professionals working at hedge funds, investment and retail banks, and fintech firms, this book also delves
deep into portfolio management, algorithmic trading, derivative pricing, fraud detection, asset price
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prediction, sentiment analysis, and chatbot development. You’ll explore real-life problems faced by
practitioners and learn scientifically sound solutions supported by code and examples. This book covers:
Supervised learning regression-based models for trading strategies, derivative pricing, and portfolio
management Supervised learning classification-based models for credit default risk prediction, fraud
detection, and trading strategies Dimensionality reduction techniques with case studies in portfolio
management, trading strategy, and yield curve construction Algorithms and clustering techniques for
finding similar objects, with case studies in trading strategies and portfolio management Reinforcement
learning models and techniques used for building trading strategies, derivatives hedging, and portfolio
management NLP techniques using Python libraries such as NLTK and scikit-learn for transforming text
into meaningful representations
Algorithmic Short Selling with Python - Laurent Bernut 2021-09-30
Leverage Python source code to revolutionize your short selling strategy and to consistently make profits in
bull, bear, and sideways markets Key FeaturesUnderstand techniques such as trend following, mean
reversion, position sizing, and risk management in a short-selling contextImplement Python source code to
explore and develop your own investment strategyTest your trading strategies to limit risk and increase
profitsBook Description If you are in the long/short business, learning how to sell short is not a choice.
Short selling is the key to raising assets under management. This book will help you demystify and hone the
short selling craft, providing Python source code to construct a robust long/short portfolio. It discusses
fundamental and advanced trading concepts from the perspective of a veteran short seller. This book will
take you on a journey from an idea (“buy bullish stocks, sell bearish ones”) to becoming part of the elite
club of long/short hedge fund algorithmic traders. You'll explore key concepts such as trading psychology,
trading edge, regime definition, signal processing, position sizing, risk management, and asset allocation,
one obstacle at a time. Along the way, you'll will discover simple methods to consistently generate
investment ideas, and consider variables that impact returns, volatility, and overall attractiveness of
returns. By the end of this book, you'll not only become familiar with some of the most sophisticated
concepts in capital markets, but also have Python source code to construct a long/short product that
investors are bound to find attractive. What you will learnDevelop the mindset required to win the infinite,
complex, random game called the stock marketDemystify short selling in order to generate alpa in bull,
bear, and sideways marketsGenerate ideas consistently on both sides of the portfolioImplement Python
source code to engineer a statistically robust trading edgeDevelop superior risk management habitsBuild a
long/short product that investors will find appealingWho this book is for This is a book by a practitioner for
practitioners. It is designed to benefit a wide range of people, including long/short market participants,
quantitative participants, proprietary traders, commodity trading advisors, retail investors (pro retailers,
students, and retail quants), and long-only investors. At least 2 years of active trading experience,
intermediate-level experience of the Python programming language, and basic mathematical literacy (basic
statistics and algebra) are expected.
Python for Algorithmic Trading - Yves Hilpisch 2020-11-12
Algorithmic trading, once the exclusive domain of institutional players, is now open to small organizations
and individual traders using online platforms. The tool of choice for many traders today is Python and its
ecosystem of powerful packages. In this practical book, author Yves Hilpisch shows students, academics,
and practitioners how to use Python in the fascinating field of algorithmic trading. You'll learn several ways
to apply Python to different aspects of algorithmic trading, such as backtesting trading strategies and
interacting with online trading platforms. Some of the biggest buy- and sell-side institutions make heavy
use of Python. By exploring options for systematically building and deploying automated algorithmic
trading strategies, this book will help you level the playing field. Set up a proper Python environment for
algorithmic trading Learn how to retrieve financial data from public and proprietary data sources Explore
vectorization for financial analytics with NumPy and pandas Master vectorized backtesting of different
algorithmic trading strategies Generate market predictions by using machine learning and deep learning
Tackle real-time processing of streaming data with socket programming tools Implement automated
algorithmic trading strategies with the OANDA and FXCM trading platforms
An Introduction to Python - Guido Van Rossum 2011-03
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"This manual is part of the official reference documentation for Python, an object-oriented programming
language created by Guido van Rossum. Python is free software. The term “free software” refers to your
freedom to run, copy, distribute, study, change and improve the software. With Python you have all these
freedoms. You can support free software by becoming an associate member of the Free Software
Foundation. The Free Software Foundation is a tax-exempt charity dedicated to promoting the right to use,
study, copy, modify, and redistribute computer programs. It also helps to spread awareness of the ethical
and political issues of freedom in the use of software. For more information visit the website www.fsf.org.
The development of Python itself is supported by the Python Software Foundation. Companies using Python
can invest in the language by becoming sponsoring members of this group. Donations can also be made
online through the Python website. Further information is available at http://www.python.org/psf/."--Page 1.
Listed Volatility and Variance Derivatives - Yves Hilpisch 2016-12-27
Leverage Python for expert-level volatility and variance derivative trading Listed Volatility and Variance
Derivatives is a comprehensive treatment of all aspects of these increasingly popular derivatives products,
and has the distinction of being both the first to cover European volatility and variance products provided
by Eurex and the first to offer Python code for implementing comprehensive quantitative analyses of these
financial products. For those who want to get started right away, the book is accompanied by a dedicated
Web page and a Github repository that includes all the code from the book for easy replication and use, as
well as a hosted version of all the code for immediate execution. Python is fast making inroads into financial
modelling and derivatives analytics, and recent developments allow Python to be as fast as pure C++ or C
while consisting generally of only 10% of the code lines associated with the compiled languages. This
complete guide offers rare insight into the use of Python to undertake complex quantitative analyses of
listed volatility and variance derivatives. Learn how to use Python for data and financial analysis, and
reproduce stylised facts on volatility and variance markets Gain an understanding of the fundamental
techniques of modelling volatility and variance and the model-free replication of variance Familiarise
yourself with micro structure elements of the markets for listed volatility and variance derivatives
Reproduce all results and graphics with IPython/Jupyter Notebooks and Python codes that accompany the
book Listed Volatility and Variance Derivatives is the complete guide to Python-based quantitative analysis
of these Eurex derivatives products.
Head First Python - Paul Barry 2016-11-21
Want to learn the Python language without slogging your way through how-to manuals? With Head First
Python, you’ll quickly grasp Python’s fundamentals, working with the built-in data structures and functions.
Then you’ll move on to building your very own webapp, exploring database management, exception
handling, and data wrangling. If you’re intrigued by what you can do with context managers, decorators,
comprehensions, and generators, it’s all here. This second edition is a complete learning experience that
will help you become a bonafide Python programmer in no time. Why does this book look so different?
Based on the latest research in cognitive science and learning theory, Head First Pythonuses a visually rich
format to engage your mind, rather than a text-heavy approach that puts you to sleep. Why waste your time
struggling with new concepts? This multi-sensory learning experience is designed for the way your brain
really works.
Python for Finance - Yves Hilpisch 2014-12-11
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 handson 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
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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
Advances in Financial Machine Learning - Marcos Lopez de Prado 2018-01-23
Machine learning (ML) is changing virtually every aspect of our lives. Today ML algorithms accomplish
tasks that until recently only expert humans could perform. As it relates to finance, this is the most exciting
time to adopt a disruptive technology that will transform how everyone invests for generations. Readers will
learn how to structure Big data in a way that is amenable to ML algorithms; how to conduct research with
ML algorithms on that data; how to use supercomputing methods; how to backtest your discoveries while
avoiding false positives. The book addresses real-life problems faced by practitioners on a daily basis, and
explains scientifically sound solutions using math, supported by code and examples. Readers become active
users who can test the proposed solutions in their particular setting. Written by a recognized expert and
portfolio manager, this book will equip investment professionals with the groundbreaking tools needed to
succeed in modern finance.
The Science of Algorithmic Trading and Portfolio Management - Robert Kissell 2013-10-01
The Science of Algorithmic Trading and Portfolio Management, with its emphasis on algorithmic trading
processes and current trading models, sits apart from others of its kind. Robert Kissell, the first author to
discuss algorithmic trading across the various asset classes, provides key insights into ways to develop,
test, and build trading algorithms. Readers learn how to evaluate market impact models and assess
performance across algorithms, traders, and brokers, and acquire the knowledge to implement electronic
trading systems. This valuable book summarizes market structure, the formation of prices, and how
different participants interact with one another, including bluffing, speculating, and gambling. Readers
learn the underlying details and mathematics of customized trading algorithms, as well as advanced
modeling techniques to improve profitability through algorithmic trading and appropriate risk management
techniques. Portfolio management topics, including quant factors and black box models, are discussed, and
an accompanying website includes examples, data sets supplementing exercises in the book, and large
projects. Prepares readers to evaluate market impact models and assess performance across algorithms,
traders, and brokers. Helps readers design systems to manage algorithmic risk and dark pool uncertainty.
Summarizes an algorithmic decision making framework to ensure consistency between investment
objectives and trading objectives.
Python for Finance - Yves Hilpisch 2018-12-05
The financial industry has recently adopted Python at a tremendous rate, with some of the largest
investment banks and hedge funds using it to build core trading and risk management systems. Updated for
Python 3, the second edition of this hands-on book helps you get started with the language, guiding
developers and quantitative analysts through Python libraries and tools for building financial applications
and interactive financial analytics. Using practical examples throughout 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.
Python for Finance Cookbook - Eryk Lewinson 2020-01-31
Solve common and not-so-common financial problems using Python libraries such as NumPy, SciPy, and
pandas Key FeaturesUse powerful Python libraries such as pandas, NumPy, and SciPy to analyze your
financial dataExplore unique recipes for financial data analysis and processing with PythonEstimate
popular financial models such as CAPM and GARCH using a problem-solution approachBook Description
Python is one of the most popular programming languages used in the financial industry, with a huge set of
accompanying libraries. In this book, you'll cover different ways of downloading financial data and
preparing it for modeling. You'll calculate popular indicators used in technical analysis, such as Bollinger
Bands, MACD, RSI, and backtest automatic trading strategies. Next, you'll cover time series analysis and
models, such as exponential smoothing, ARIMA, and GARCH (including multivariate specifications), before
exploring the popular CAPM and the Fama-French three-factor model. You'll then discover how to optimize
asset allocation and use Monte Carlo simulations for tasks such as calculating the price of American options
and estimating the Value at Risk (VaR). In later chapters, you'll work through an entire data science project
python-for-financial-analysis-and-algorithmic-trading-udemy

in the financial domain. You'll also learn how to solve the credit card fraud and default problems using
advanced classifiers such as random forest, XGBoost, LightGBM, and stacked models. You'll then be able to
tune the hyperparameters of the models and handle class imbalance. Finally, you'll focus on learning how to
use deep learning (PyTorch) for approaching financial tasks. By the end of this book, you’ll have learned
how to effectively analyze financial data using a recipe-based approach. What you will learnDownload and
preprocess financial data from different sourcesBacktest the performance of automatic trading strategies in
a real-world settingEstimate financial econometrics models in Python and interpret their resultsUse Monte
Carlo simulations for a variety of tasks such as derivatives valuation and risk assessmentImprove the
performance of financial models with the latest Python librariesApply machine learning and deep learning
techniques to solve different financial problemsUnderstand the different approaches used to model
financial time series dataWho this book is for This book is for financial analysts, data analysts, and Python
developers who want to learn how to implement a broad range of tasks in the finance domain. Data
scientists looking to devise intelligent financial strategies to perform efficient financial analysis will also
find this book useful. Working knowledge of the Python programming language is mandatory to grasp the
concepts covered in the book effectively.
Algorithmic Trading Methods - Robert L. Kissell 2020-09-08
Algorithmic Trading Methods: Applications using Advanced Statistics, Optimization, and Machine Learning
Techniques, Second Edition, is a sequel to The Science of Algorithmic Trading and Portfolio Management.
This edition includes new chapters on algorithmic trading, advanced trading analytics, regression analysis,
optimization, and advanced statistical methods. Increasing its focus on trading strategies and models, this
edition includes new insights into the ever-changing financial environment, pre-trade and post-trade
analysis, liquidation cost & risk analysis, and compliance and regulatory reporting requirements.
Highlighting new investment techniques, this book includes material to assist in the best execution process,
model validation, quality and assurance testing, limit order modeling, and smart order routing analysis.
Includes advanced modeling techniques using machine learning, predictive analytics, and neural networks.
The text provides readers with a suite of transaction cost analysis functions packaged as a TCA library.
These programming tools are accessible via numerous software applications and programming languages.
Provides insight into all necessary components of algorithmic trading including: transaction cost analysis,
market impact estimation, risk modeling and optimization, and advanced examination of trading algorithms
and corresponding data requirements. Increased coverage of essential mathematics, probability and
statistics, machine learning, predictive analytics, and neural networks, and applications to trading and
finance. Advanced multiperiod trade schedule optimization and portfolio construction techniques.
Techniques to decode broker-dealer and third-party vendor models. Methods to incorporate TCA into
proprietary alpha models and portfolio optimizers. TCA library for numerous software applications and
programming languages including: MATLAB, Excel Add-In, Python, Java, C/C++, .Net, Hadoop, and as
standalone .EXE and .COM applications.
Machine Learning for Algorithmic Trading - Stefan Jansen 2020-07-31
Leverage machine learning to design and back-test automated trading strategies for real-world markets
using pandas, TA-Lib, scikit-learn, LightGBM, SpaCy, Gensim, TensorFlow 2, Zipline, backtrader, Alphalens,
and pyfolio. Key FeaturesDesign, train, and evaluate machine learning algorithms that underpin automated
trading strategiesCreate a research and strategy development process to apply predictive modeling to
trading decisionsLeverage NLP and deep learning to extract tradeable signals from market and alternative
dataBook Description The explosive growth of digital data has boosted the demand for expertise in trading
strategies that use machine learning (ML). This revised and expanded second edition enables you to build
and evaluate sophisticated supervised, unsupervised, and reinforcement learning models. This book
introduces end-to-end machine learning for the trading workflow, from the idea and feature engineering to
model optimization, strategy design, and backtesting. It illustrates this by using examples ranging from
linear models and tree-based ensembles to deep-learning techniques from cutting edge research. This
edition shows how to work with market, fundamental, and alternative data, such as tick data, minute and
daily bars, SEC filings, earnings call transcripts, financial news, or satellite images to generate tradeable
signals. It illustrates how to engineer financial features or alpha factors that enable an ML model to predict
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returns from price data for US and international stocks and ETFs. It also shows how to assess the signal
content of new features using Alphalens and SHAP values and includes a new appendix with over one
hundred alpha factor examples. By the end, you will be proficient in translating ML model predictions into a
trading strategy that operates at daily or intraday horizons, and in evaluating its performance. What you
will learnLeverage market, fundamental, and alternative text and image dataResearch and evaluate alpha
factors using statistics, Alphalens, and SHAP valuesImplement machine learning techniques to solve
investment and trading problemsBacktest and evaluate trading strategies based on machine learning using
Zipline and BacktraderOptimize portfolio risk and performance analysis using pandas, NumPy, and
pyfolioCreate a pairs trading strategy based on cointegration for US equities and ETFsTrain a gradient
boosting model to predict intraday returns using AlgoSeek's high-quality trades and quotes dataWho this
book is for If you are a data analyst, data scientist, Python developer, investment analyst, or portfolio
manager interested in getting hands-on machine learning knowledge for trading, this book is for you. This
book is for you if you want to learn how to extract value from a diverse set of data sources using machine
learning to design your own systematic trading strategies. Some understanding of Python and machine
learning techniques is required.
Geopolitical Alpha - Marko Papic 2020-10-15
Forecast geopolitics and markets with this clear and insightful resource Geopolitical Alpha – An Investment
Framework for Predicting the Future provides readers with an original and compelling approach to
forecasting the future and beating the markets while doing so. Persuasively written by author, investment
strategist, and geopolitical analyst Marko Papic, the book applies a novel framework for making sense of
the cacophony of geopolitical risks with the eye towards generating investment-relevant insights.
Geopolitical Alpha posits that investors should ignore the media-hyped narratives, insights from "smokefilled rooms," and most of their political consultants and, instead, focus exclusively on the measurable,
material constraints facing policymakers. In the tug-of-war between policymaker preferences and their
constraints, the latter always win out in the end. Papic uses a wealth of examples from the past decade to
illustrate how one can use his constraint-framework to generate Geopolitical Alpha. In the process, the
book discusses: What paradigm shifts will drive investment returns over the next decade Why investment
and corporate professionals can no longer treat geopolitics as an exogenous risk How to ignore the media
and focus on what drives market narratives that generate returns Perfect for investors, C-suite executives,
and investment professionals, Geopolitical Alpha belongs on the shelf of anyone interested in the
intersection of geopolitics, economics, and finance.
Artificial Intelligence with Python - Prateek Joshi 2017-01-27
Build real-world Artificial Intelligence applications with Python to intelligently interact with the world
around you About This Book Step into the amazing world of intelligent apps using this comprehensive guide
Enter the world of Artificial Intelligence, explore it, and create your own applications Work through simple
yet insightful examples that will get you up and running with Artificial Intelligence in no time Who This
Book Is For This book is for Python developers who want to build real-world Artificial Intelligence
applications. This book is friendly to Python beginners, but being familiar with Python would be useful to
play around with the code. It will also be useful for experienced Python programmers who are looking to
use Artificial Intelligence techniques in their existing technology stacks. What You Will Learn Realize
different classification and regression techniques Understand the concept of clustering and how to use it to
automatically segment data See how to build an intelligent recommender system Understand logic
programming and how to use it Build automatic speech recognition systems Understand the basics of
heuristic search and genetic programming Develop games using Artificial Intelligence Learn how
reinforcement learning works Discover how to build intelligent applications centered on images, text, and
time series data See how to use deep learning algorithms and build applications based on it In Detail
Artificial Intelligence is becoming increasingly relevant in the modern world where everything is driven by
technology and data. It is used extensively across many fields such as search engines, image recognition,
robotics, finance, and so on. We will explore various real-world scenarios in this book and you'll learn about
various algorithms that can be used to build Artificial Intelligence applications. During the course of this
book, you will find out how to make informed decisions about what algorithms to use in a given context.
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Starting from the basics of Artificial Intelligence, you will learn how to develop various building blocks
using different data mining techniques. You will see how to implement different algorithms to get the best
possible results, and will understand how to apply them to real-world scenarios. If you want to add an
intelligence layer to any application that's based on images, text, stock market, or some other form of data,
this exciting book on Artificial Intelligence will definitely be your guide! Style and approach This highly
practical book will show you how to implement Artificial Intelligence. The book provides multiple examples
enabling you to create smart applications to meet the needs of your organization. In every chapter, we
explain an algorithm, implement it, and then build a smart application.
Mastering Python for Finance - James Ma Weiming 2015-04-29
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.
Hands-On Financial Trading with Python - Jiri Pik 2021
Discover how to build and backtest algorithmic trading strategies with Zipline Key Features Get to grips
with market data and stock analysis and visualize data to gain quality insights Find out how to
systematically approach quantitative research and strategy generation/backtesting in algorithmic trading
Learn how to navigate the different features in Python's data analysis libraries Book Description
Algorithmic trading helps you stay ahead of the markets by devising strategies in quantitative analysis to
gain profits and cut losses. The book starts by introducing you to algorithmic trading and explaining why
Python is the best platform for developing trading strategies. You'll then cover quantitative analysis using
Python, and learn how to build algorithmic trading strategies with Zipline using various market data
sources. Using Zipline as the backtesting library allows access to complimentary US historical daily market
data until 2018. As you advance, you will gain an in-depth understanding of Python libraries such as NumPy
and pandas for analyzing financial datasets, and explore Matplotlib, statsmodels, and scikit-learn libraries
for advanced analytics. You'll also focus on time series forecasting, covering pmdarima and Facebook
Prophet. By the end of this trading book, you will be able to build predictive trading signals, adopt basic
and advanced algorithmic trading strategies, and perform portfolio optimization. What you will learn
Discover how quantitative analysis works by covering financial statistics and ARIMA Use core Python
libraries to perform quantitative research and strategy development using real datasets Understand how to
access financial and economic data in Python Implement effective data visualization with Matplotlib Apply
scientific computing and data visualization with popular Python libraries Build and deploy backtesting
algorithmic trading strategies Who this book is for This book is for data analysts and financial traders who
want to explore how to design algorithmic trading strategies using Python's core libraries. If you are
looking for a practical guide to backtesting algorithmic trading strategies and building your own strategies,
then this book is for you. Beginner-level working knowledge of Python programming and statistics will be
helpful.
Python Algorithmic Trading Cookbook - Pushpak Dagade 2020-08-28
Build a solid foundation in algorithmic trading by developing, testing and executing powerful trading
strategies with real market data using Python Key FeaturesBuild a strong foundation in algorithmic trading
by becoming well-versed with the basics of financial marketsDemystify jargon related to understanding and
placing multiple types of trading ordersDevise trading strategies and increase your odds of making a profit
without human interventionBook Description If you want to find out how you can build a solid foundation in
algorithmic trading using Python, this cookbook is here to help. Starting by setting up the Python
environment for trading and connectivity with brokers, you’ll then learn the important aspects of financial
markets. As you progress, you’ll learn to fetch financial instruments, query and calculate various types of
candles and historical data, and finally, compute and plot technical indicators. Next, you’ll learn how to
place various types of orders, such as regular, bracket, and cover orders, and understand their state
transitions. Later chapters will cover backtesting, paper trading, and finally real trading for the algorithmic
strategies that you've created. You’ll even understand how to automate trading and find the right strategy
for making effective decisions that would otherwise be impossible for human traders. By the end of this
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book, you’ll be able to use Python libraries to conduct key tasks in the algorithmic trading ecosystem. Note:
For demonstration, we're using Zerodha, an Indian Stock Market broker. If you're not an Indian resident,
you won't be able to use Zerodha and therefore will not be able to test the examples directly. However, you
can take inspiration from the book and apply the concepts across your preferred stock market broker of
choice. What you will learnUse Python to set up connectivity with brokersHandle and manipulate time
series data using PythonFetch a list of exchanges, segments, financial instruments, and historical data to
interact with the real marketUnderstand, fetch, and calculate various types of candles and use them to
compute and plot diverse types of technical indicatorsDevelop and improve the performance of algorithmic
trading strategiesPerform backtesting and paper trading on algorithmic trading strategiesImplement real
trading in the live hours of stock marketsWho this book is for If you are a financial analyst, financial trader,
data analyst, algorithmic trader, trading enthusiast or anyone who wants to learn algorithmic trading with
Python and important techniques to address challenges faced in the finance domain, this book is for you.
Basic working knowledge of the Python programming language is expected. Although fundamental
knowledge of trade-related terminologies will be helpful, it is not mandatory.
MACHINE LEARNING FOR ALGORITHMIC TRADING - Jason Test 2020-11-20
Master the best methods for PYTHON. Learn how to programming as a pro and get positive ROI in 7 days
with data science and machine learning Are you looking for a super-fast computer programming course?
Would you like to learn the Python Programming Language in 7 days? Do you want to increase your trading
thanks to the artificial intelligence? If so, keep reading: this bundle book is for you! Today, thanks to
computer programming and PYTHON we can work with sophisticated machines that can study human
behavior and identify underlying human behavioral patterns. Scientists can predict effectively what
products and services consumers are interested in. You can also create various quantitative and algorithmic
trading strategies using Python. It is getting increasingly challenging for traditional businesses to retain
their customers without adopting one or more of the cutting-edge technology explained in this book.
MACHINE LEARNING FOR ALGORITHM TRADING will introduce you many selected tips and breaking
down the basics of coding applied to finance. You will discover as a beginner the world of data science,
machine learning and artificial intelligence with step-by-step guides that will guide you during the codewriting learning process. The following list is just a tiny fraction of what you will learn in this bundle
PYTHON FOR BEGINNERS ✅ Differences among programming languages: Vba, SQL, R, Python ✅ 3 reasons
why Python is fundamental for Data Science ✅ Introduction to some Python libraries like NumPy, Pandas,
Matplotlib, ✅ 3 step system why Python is fundamental for Data Science ✅Describe the steps required to
develop and test an ML-driven trading strategy. PYTHON DATA SCIENCE ✅ A Proven Method to Write your
First Program in 7 Days ✅ 3 Common Mistakes to Avoid when You Start Coding ✅ Fit Python Data Analysis
to your business ✅ 7 Most effective Machine Learning Algorithms ✅ Describe the methods used to optimize
an ML-driven trading strategy. OPTIONS TRADING FOR BEGINNERS ✅ Options Trading Strategies that
guarantee real results in all market conditions ✅ Top 7 endorsed indicators of a successful investment ✅ The
Bull & Bear Game ✅ Learn about the 3 best charts patterns to fluctuations of stock prices DAY AND SWING
TRADING ✅ How Swing trading differs from Day trading in terms of risk-aversion ✅ How your money should
be invested and which trade is more profitable ✅ Swing and Day trading proven indicators to learn
investment timing ✅ The secret DAY trading strategies leading to a gain of $ 9,000 per month and more
than $100,000 per year. Even if you have never written a programming code before, you will quickly grasp
the basics thanks to visual charts and guidelines for coding. Today is the best day to start programming like
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a pro. For those trading with leverage, looking for a way to take a controlled approach and manage risk, a
properly designed trading system is the answer If you really wish to learn MACHINE LEARNING FOR
ALGORITHMIC TRADING and master its language, please click the BUY NOW button.
Quantitative Trading - Ernest P. Chan 2009
"While institutional traders continue to implement quantitative (or algorithmic) trading, many independent
traders have wondered if they can still challenge powerful industry professionals at their own game? The
answer is "yes," and in Quantitative Trading, Dr. Ernest Chan, a respected independent trader and
consultant, will show you how. Whether you're an independent "retail" trader looking to start your own
quantitative trading business or an individual who aspires to work as a quantitative trader at a major
financial institution, this practical guide contains the information you need to succeed"--Resource
description page.
Hands-On Machine Learning for Algorithmic Trading - Stefan Jansen 2018-12-31
Explore effective trading strategies in real-world markets using NumPy, spaCy, pandas, scikit-learn, and
Keras Key FeaturesImplement machine learning algorithms to build, train, and validate algorithmic
modelsCreate your own algorithmic design process to apply probabilistic machine learning approaches to
trading decisionsDevelop neural networks for algorithmic trading to perform time series forecasting and
smart analyticsBook Description The explosive growth of digital data has boosted the demand for expertise
in trading strategies that use machine learning (ML). This book enables you to use a broad range of
supervised and unsupervised algorithms to extract signals from a wide variety of data sources and create
powerful investment strategies. This book shows how to access market, fundamental, and alternative data
via API or web scraping and offers a framework to evaluate alternative data. You'll practice the ML
workflow from model design, loss metric definition, and parameter tuning to performance evaluation in a
time series context. You will understand ML algorithms such as Bayesian and ensemble methods and
manifold learning, and will know how to train and tune these models using pandas, statsmodels, sklearn,
PyMC3, xgboost, lightgbm, and catboost. This book also teaches you how to extract features from text data
using spaCy, classify news and assign sentiment scores, and to use gensim to model topics and learn word
embeddings from financial reports. You will also build and evaluate neural networks, including RNNs and
CNNs, using Keras and PyTorch to exploit unstructured data for sophisticated strategies. Finally, you will
apply transfer learning to satellite images to predict economic activity and use reinforcement learning to
build agents that learn to trade in the OpenAI Gym. What you will learnImplement machine learning
techniques to solve investment and trading problemsLeverage market, fundamental, and alternative data to
research alpha factorsDesign and fine-tune supervised, unsupervised, and reinforcement learning
modelsOptimize portfolio risk and performance using pandas, NumPy, and scikit-learnIntegrate machine
learning models into a live trading strategy on QuantopianEvaluate strategies using reliable backtesting
methodologies for time seriesDesign and evaluate deep neural networks using Keras, PyTorch, and
TensorFlowWork with reinforcement learning for trading strategies in the OpenAI GymWho this book is for
Hands-On Machine Learning for Algorithmic Trading is for data analysts, data scientists, and Python
developers, as well as investment analysts and portfolio managers working within the finance and
investment industry. If you want to perform efficient algorithmic trading by developing smart investigating
strategies using machine learning algorithms, this is the book for you. Some understanding of Python and
machine learning techniques is mandatory.
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