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	If your interest is finance and trading, then using Python to build a financial calculator makes absolute sense. As does this book which is a hands-on guide covering everything from option theory to time series.


	Overview

	
		Estimate market risk, form various portfolios, and estimate their variance-covariance matrixes using real-world data
	
		Explains many financial concepts and trading strategies with the help of graphs
	
		A step-by-step tutorial with many Python programs that will help you learn how to apply Python to finance



	In Detail


	Python is a free and powerful tool that can be used to build a financial calculator and price options, and can also explain many trading strategies and test various hypotheses. This book details the steps needed to retrieve time series data from different public data sources.


	Python for Finance explores the basics of programming in Python. It is a step-by-step tutorial that will teach you, with the help of concise, practical programs, how to run various statistic tests. This book introduces you to the basic concepts and operations related to Python. You will also learn how to estimate illiquidity, Amihud (2002), liquidity measure, Pastor and Stambaugh (2003), Roll spread (1984), spread based on high-frequency data, beta (rolling beta), draw volatility smile and skewness, and construct a binomial tree to price American options.


	This book is 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.


	What you will learn from this book

	
		Build a financial calculator based on Python
	
		Learn how to price various types of options such as European, American, average, lookback, and barrier options
	
		Write Python programs to download data from Yahoo! Finance
	
		Estimate returns and convert daily returns into monthly or annual returns
	
		Form an n-stock portfolio and estimate its variance-covariance matrix
	
		Estimate VaR (Value at Risk) for a stock or portfolio
	
		Run CAPM (Capital Asset Pricing Model) and the Fama-French 3-factor model
	
		Learn how to optimize a portfolio and draw an efficient frontier
	
		Conduct various statistic tests such as T-tests, F-tests, and normality tests



	Approach


	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.
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The Rubato Composer Music Software: Component-Based Implementation of a Functorial Concept Architecture (Computational Music Science)Springer, 2009
Both modern mathematical music theory and computer science are strongly influenced by the theory of categories and functors. One outcome of this research is the data format of denotators, which is based on set-valued presheaves over the category of modules and diaffine homomorphisms. The functorial approach of denotators deals with generalized...
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Don't Settle for Safe: Embracing the Uncomfortable to Become UnstoppableThorsons, 2017

	Popular speaker and author Sarah Jakes Roberts shows women they are not disqualified by their pain and failures and offers encouragement and strength to believe God’s best is still possible.


	Everyone has experiences in their lives that stop them in their tracks and become burdens they carry with them...
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Sams Teach Yourself EJB in 21 DaysSams Publishing, 2002
With the introduction of Java in the mid-1990s, its portability was obvious on the client
side. Java has quickly become the language of choice for writing applications. Most
browsers support Java, and Java applets and Java applications can run on any machine or
operating system. But this is not enough for enterprise applications,...
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S-BPM ONE: Setting the Stage for Subject-Oriented Business Process ManagementSpringer, 2010

	This book constitutes the refereed proceedings of the First Workshop on Subject-Oriented Business Process Management, S-BPM ONE 2009, held in Karlsruhe, Germany, in October 2009. The papers are organized in topical sections on visionary engagements; essential capabilities; and penetration perspectives.


	This volume contains a...
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Getting Started with IBM FileNet P8 Content ManagerPackt Publishing, 2011

	Beginning with an overview of Enterprise Content Management, the book moves quickly to the matter of getting a real Content Manager system up and running. You learn key Content Manager applications that are demonstrated to show you the major concepts that matter to you as a developer, administrator, or as an end-user. There are separate...
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The Empire State Building (Building America: Then and Now)Chelsea House Publications, 2009
It was to be a structure like no other - the largest and tallest skyscraper in the world. Initial plans for the Empire State Building called for an Art Deco masterwork to rise 1,000 feet, with 80 stories of rental space. The high-rise was to completely fill the 84,000-square-foot site of the former Waldorf-Astoria, then New York's most opulent...
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