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Data-Driven Finance









Source: FT | 19 Sep 2018
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AI-First Finance



“The essential tool of econometrics is multivariate linear 
regression, an 18th-century technology that was already mastered 

by Gauss before 1794 … It is hard to believe that something as 
complex as 21st-century finance could be grasped by something as 

simple as inverting a covariance matrix.” 

“… what if economists finally started to consider non-linear 
functions?” 

“An ML algorithm can spot patterns in a 100-dimensional world as 
easily as in our familiar 3-dimensional one.” 

“Econometrics might be good enough to succeed in financial 
academia (for now), but succeeding in practice requires ML.” 

Marcos López de Prado (2018) 
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Agenda 



Python, packages & 
Jupyter Notebook

Demo Account 
with FXCM

Python Wrapper 
fxcmpy

First Steps 
with the API

Retrieving 
Historical Data

Generating 
Features Data

Training 
Classification Models 

from ML & DL

Vectorized 
Backtesting

Streaming 
Tick Data

Data Collection

Online Algorithm

Automated Trading

PLATFORM STRATEGIES DEPLOYMENT
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If you are interested in more … 
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5,000+ lines of code
50+ Jupyter Notebooks

1,200+ pages of 
Finance with Python, 
Python for Finance & 
Algorithmic Training 

150+ hours 
of pre-recorded 

video instruction

30+ hours of additional 
live/recorded sessions http://certificate.tpq.io
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