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Mega Trends
Some mega trends that influence quant finance

Sgithub

SOCIAL CODING
Today’s standard is ‘open source”, More and more data sets are
even for key technologies. open and free”.

IPryl: Tvthen .. Meetup

Complex analytics work flows are

, Dynamic communities evolve
coded in the browser.

to professional networks.

c; DigitalOcean 0 OANDN

Infrastructure is a standardized Even individuals can trade real-
commodity, billed by the hour. time and with high leverage.



usage in percent

Open Source Data Science
OS languages dominate data science these days

Data Science Languages

fastest
growing

R SAS Python SQL Java Others awk Hadoop SPSS Matlab Scala C/C++

Poll data from August 2014. Source: http://www.kdnuggets.com

Julia


http://www.kdnuggets.com/2014/08/four-main-languages-analytics-data-mining-data-science.html

Python as Strategic Platform
Python plays an important role in the open source ecosystem

Most Popular Coding Languages of 2014 Number of top 39 U.S. computer science departments
that use each language to teach introductory courses
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code¢ 2va\ Analysis done by Philip Guo (www.pgbovine net) in July 2014, last updated 2014.07-29



Open Source Revolution
Both in the front and back end OSS revolutionizes finance

FRONT END BACK END

In the front end, open source software In the back end, open source software
revolutionizes how quantitative analysts and revolutionizes how analytics workflows and
developers work on a daily basis. financial applications are deployed and scaled.

IPython
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“DigitalOcean is a simple and fast cloud hosting

°e provider built for developers. Customers can
]!l BEAKE R create a cloud server in 55 seconds, and pricing
THE DATA SCIENTIST'S LABORATORY plans start at only $5 per month for 512MB of
RAM, 20GB SSD, 1 CPU, and 1TB Transfer”




The Problem
Obstacles to using Python & Open Source for Quant Finance

Open Source Vendors & Partners Libraries
fast changing almost no Python for for financial analytics
environment Quant Finance experts mainly missing
Tools & Processes Deployment Maintenance
no real standards, complex, costly, how to update,
Isolated applications only lengthy, risky maintain infrastructure?
Diverse End Users Training Start
computer & data scientists how to train and where and how to

as well as domain experts re-train people? start, who to talk to?
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The Python Quants
We provide everything to solve the problem

Products Services & Training Community
Technology Consulting, Development Conferences,
& Books & Training Meetups & Web
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The Python Quants
Our current focus and value proposition

Current Focus
Front end (tooling)
& financial libraries

I P [y]: E }nfz'gcr:?v': Computing

@AUANTS PYTHON QUANT PLATFORM

Future Focus
Back end deployment
& scaling

Business Model
Similar to Red Hat:
strong partner for OSS

N redhat

“The software is free. The
subscription is invaluable.
Red Hat customers enjoy
the latest security fixes,
award-winning support,
and committed product
life cycles.”



Python Quant Platform
Paradigms in data analytics (as we see it) and where we fit in

1. Generation: Move Data Around — data analytics started by moving data
from one place to another, analyzing it locally and moving results back to
the remote data source

2. Generation: Move Code Around — moving tons of data is costly and time
consuming; moving small code sets is faster and less costly

3. Generation: Don't Move Anything — the Browser and Web technologies
allow to work directly and in real-time on the infrastructure where data
and code are stored (replacing remote ssh/ftp access and emulating
desktop experience)



Quant Platform
Browser-based, collaborative financial and data analytics

&> C

£ htrpa/ Janalytics quant- platfarm com / nb) portal ) loging

THEPYTHON

QUANTS

QUANT PLATFORM

el M Merege ™ My Accoune™

The Python Quant Platform offers
Web-based, scalable, collaborative
financial analytics as well as

rapid financial engineering and
application deployment for
individuals, teams and companies.
Easily deploy it anywhere via Docker
containers & browser-based access.

http://trial.quant-platform.com



http://trial.quant-platform.com

Quant Platform
It offers a number of popular technology components

I P ik IPython .|I|II.

Interactive Computing
plotly

@ *docker

ubuntu

Tools and technologies quants and data scientists know and love.



Python Quant Platform

It integrates all that Iis needed for modern data analytics

|Python Notebook

P T s
€ 0 C £ rirps/analytic o v B

THEPYTHON
QUANTS

E - . - —
sty Otvie vy ™ IR R

Flo il Vew leent Gl Kerel  Help o

QUANT PLATFORM

romesrare ° B0 X2k 44 »8C o & Cet Tookor: Nose B

Corcact s Jon 2018 feo 2018 Mo 2913 nor 2013

LT See— . y__VCA

WD e e ———— “« 8

g B Py i

M dWwae W

LI epas roe N

2 Jcyse ol

.

AR

.

. AL Wan P L e

L4

. B R T L LR T}

. N T e N T
"

" O AL N S gy e | el e,
1% el leteet Lo teuon ' s

"

“ Uk el et oo eI LSO contaviian. Loty
"

el

”w

M Camiguge.

"

B e eas-loge

" P L L T e I )
2 e

"

R

~ Eelean il LI AL 0 L

o

»

o

GUI-based File Management

e =l

P I O —— ™

THE PYTHON

== -
——— ——" ~'m - —
Pl of yowritrod
Lo e ranae
.- -te ww e
» Vet s e
.- * e SN RGOS
.. N T T
» - B e S
e e B s T
- et
oy R
- e

- - e e
.- L v
- — e

R

L a

v

W e

T N e

Linux & IPython Shell

‘.Qﬁ It . «
LA A D e o - -
THE PYTHON

QUANTS

PRSPy ————

QUANT PLATFORM
—

WO “eeppi M, TCIeRiIAT o TIkienie” Tl aere el nal v

o e R L L L
Bisiinda W B gl Tl i By Catl e Abaiyt

FLo000 CP0I0 Jut. MRS ICONI el it Lo LN
4 “ ‘ WL s T

-
o whE CRRNRET TR matTa Bt

. Aoeart patten Sr At 0y e
o AN, & wmn Deteioeser i MAR . geme_soertee peten )
AN LNy

ol 1Y)

~ - g - Paw Wolome A P
i
LN ML I TIN ONTEAR  TPE TT BTN 1T 10T AR 4eNNGARA " -
e T ..
R Biw R LA N e 1w
e BIW ML LA A AMtees 1
IR TR IS e At -

| A08, Feennne . VA
L - B ol
— PUNISSNFIREY WRoN_ iy —" w"
- W ae ANS g = agae.
EA R P T Lo
- sty baw o phwhe ot sl 4 g, en wwve ol e
—
iy g WA -
sy
- Cruwt 22 e e - Doy B S0 0w e e 9
N
> Vo e s Bt
- tene
el T vl e | Tes o e
by i
Sy . » >
p— e P20 D REIE
-~ e
e S
o
L —
-
fetal &
R
Ry
AT OO MEDNE ATANTR. RANTINE NS 200008, 'O
e pra 0od = ede 98 (5”87 "W Lon v

Code Editing

Chat & Forum

I "
' .-
f L.
r ~ J LR
1 | TANAI ARG I "
14 43373833¢Cm oo 0,33 038 058
Ll M:11:4
5060 1eiah ywe N 6 102 N 3SR 00 MMM e
A1 et L e L L L R I R I L L e L L
BNA ledet e e w e R R Ry N T e
LR w8 PIC TME B0 5.0 30004 Janialtady shewmrte
LSS lovten v B 0 NE NI 0.0 0.2 1AL Fenevontalonwy gy S 810 gy e
LINE sy " e - CL S 0 130 40 Jamriaminiogeania conanmadire /e
AT43 gt » ¢ 421 64 S 00 0.3 1:00.48 Jenr/atinimpagie --Bamdire/nn
LISA syiat ™~ . R R T Pt PR e
S 11k yve O 6 R W M B A DV s
S8 et LA o W e R L I Ll T L R LR
[P ~ . "~ Los DL T 00 0% Juml U At o) it ol - lar
36C cae 0 08 308 43S 0.0 5.0 900,37 Jent i ape et/ are end uduny
&8 triel _¢e 0 0 N1 N4 30 0.7 Jwr /U s iond/ayitlond et
0 IMTH N 8 e S5 B0 58 50000 (anpan)
reot » e Ne s e 0:00.00 /adin/Lymated
Bl - - s LELEE L L

D B sh L Asaans  Tunaing |(Pythesy
Quie

T
S ey ) Aeten | Searcal«Ftizer .Tres  clactdy WICe -/ MANCe WLl L

Resource Control



Python Quant Platform
Multiple languages, flexible infrastructure and collaboration

Python & More Cloud & Dedicated Users & Collaboration
Full-Fledged Linux-based Accounts, Rights, Sharing
Python Stack Infrastructure and Security

Anaconda ORI
NumPy, SciPy, pandas, PyTables wwwwwww wwwwww
h5py, matplotlib, I[Python, PQP can be even deployed on the
numexpr Cython LLVM, LLVMpy smallest DigitalOcean droplet for Using the unique, decade long
Numba, Scikit-learn, many more 5 USD per month. User registration developed and matured user
in 30 seconds, client-specific deployment and rights & role management
in 30 minutes. of Linux as the basis
P (“bottom-up approach”)

PQP can be deployed on dedicated

o servers in a data center or Adding standardised features
o Ioo @ on client premise—directly or based for team sharing and public sharing.

jl.l la on Docker containers.



Application Development
You can manage projects and edit all typical file types

Project File Management Python Application Logic
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Application Deployment
Your applications can then be directly deployed on the platform

THEPYTHON ~ | The Python Quant Platform is
QUANTS :
based on standard Linux
m—— servers. This allows you to

Example:

Flask Web easily deploy Web- and
Application , o

browser-based applications on
any kind of infrastructure—both
for internal and external users.

Link to Flask Application


analytics.quant-platform.com:7777

Natural Evolution
From Python for Finance to Open Source for Data Analytics

PYTHON datapark
DATA ANALYTICS “ dota science D. browser

PYTHON
QUANT PLATFORM

PRIMARY USE =—p>

QUANT PLATFORM

TECHNOLOGY =y
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Our Product & Service Platform

From the Quant Platform to a whole ecosystem = TPQ.io
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Concrete Use Cases
From advanced analytics to large scale deployments

Derivatives Analytics Quant Platform Plotly on datapark.io
Doing financial analytics  Developing and deploying Using pandas, Plotly
with DX Analytics in the browser & datapark for D3.js viz
| won
_'P"s‘,-\._.'-““m;"ﬁ‘rf o

The application uses Python, pandas,

plotly and Flask to retrieve historical

stock price data (from Yahoo! Finance)
and to visualize the data as an

interactive D3.js plot. p I Otly

Documentation Link to application datapark Trial

Link to the Github repo Github repository HTML version



http://github.com/yhilpisch/rpi
http://analytics.quant-platform.com:7777
http://web.datapark.io/yves/plotly.html
http://datapark.io
http://dx-analytics.com
http://github.com/yves/dx

Quant Platform Takeaways

Being better and faster
In financial analytics and engineering.

Interactively prototype, collaborate on and share
Python, R, Julia, ...-based analytics workflows and
applications across your organization.

Benefit from books, consulting, support and training
from the Python for Quant Finance experts.

Be part of the global
Python for Quant Finance Community.
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