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PythonE2 & HH

How to Think Like a Computer Scientist

Think Python

Think Python First Edition, by Allen B. Downey

This is the first edition of Think Python, which uses Python 2. If
you are using Python 3, you might want to use the second edition,

which is here.
O'REILLY" Allen B. Downey

Think Complexity 2e You can buy this book at Amazon.com
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Quantopian

L ectures

Lecture 1

Lecture 2

Lecture 3

Lecture 4

Lecture 5

Lecture 6

Lecture 7

Introduction to Research A simple tutorial to help you get up to speed in the research environment.
Introduction to Python  Some basic tools for working in the language.

Introduction to NumPy How to use NumPy for computing on data.

Introduction to pandas  An introduction to using pandas to manage and analyze your data.

Plotting Data A brief primer.

Means Measures of centrality.

Variance Measures of dispersion.
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n Get Funded Research Contest Community Learn Help ‘
. o . Become an Expert in Quant Finance
a2 Quantopian provides free education, data, and tools so anyone can pursue quantitative finance.

Select members license their algorithms and share in the profits.

Start Learning



n Get Funded Research Contest Community Learn Help

Quantopian Lecture Sample: Long-Short Equity witr All Backtests

Save Build Algorithm Enter Contest Collaborate API Reference o

01/01/2014 to 10/25/2018 $ 10000000 URAGITR AN Run Full Backtest

2 | This algorithm demonstrates the concept of long-short equity. It uses a

combination of factors to construct a ranking of securities in a Tiquid
compination ot Tactc to construct ranking of securities 1n a liquid RETURNS ALPHA BETA SHARPE DRAWDOWN

4 |tradable universe. It then goes long on the highest-ranked securities and

short

> |on the lowest-ranked securities.

For information on long-short equity strategies, please see the corresponding

8 | lecture on our lectures page:

) N

10| https://www.quantopian.com/lectures
12 | This algorithm was developed as part of Quantopian's Lecture Series. Please

13 |direct and questions, feedback, or corrections to feedback@quantopian.com

16 | import quantopian.algorithm as algo Logs | Runtime Ervors

L7 | import quantopian.optimize as opt
18 | from quantopian.pipeline import Pipeline
from quantopian.pipeline.factors import SimpleMovingAverage
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def make_pipeline():

value = Fundamentals.ebit.latest / Fundamentals.enterprise_value.latest
quality = Fundamentals.roe.latest
sentiment_score = SimpleMovingAverage(

inputs=[stocktwits.bull minus_bear],

window_length=3,

universe = QTradableStocksUS()

value_winsorized = value.winsorize(min_percentile-0.1, max_percentile=0.9)

quality winsorized = quality.winsorize(min_percentile=0.1, max_percentile=0.9)

sentiment_score_winsorized = sentiment_score.winsorize(min_percentile=0.1,
max_percentile=0.9)

combined_factor = (
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Summary Statistics

Annualized Specific Return
Annualized Common Return
Annualized Total Return

Specific Sharpe Ratio

-0.80%
-0.44%
-1.23%

-0.40
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Cumulative common sector retums attribution

BEFRNIRE RN

0010
— energy
— fnancial_services
real_estate
== consumer_cycheal
=== consumer_defensive
= technology
communication_services
= basic_materials
uilites
industnals
== health_care

008

Curmidative returnes by factor
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