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Shayne Fletcher, Christopher Gardner : Financial Modelling in Python  before purchasing it in order to gage 
whether or not it would be worth my time, and all praised Financial Modelling in Python: 

0 of 0 people found the following review helpful. great code sampleBy Andrew McIntyreWorth a look, I found some 
useful insight that will save me a bit of time. It's not the most robust approach but Fletcher and Gardner know there 
stuff.7 of 8 people found the following review helpful. Need a Clear Instructions to use the Code in the BookBy 
KCthis is book didn't explain how to use the PPF package ( code in CD )and all the example in the book depends on 
PPF package, I am really disappointed after thatI have have many attempts to in installing dependent packagesAuthor 
should have clear explanation ( website ) to install ppf package inLinux / Windows24 of 27 people found the 

http://f3db.com/pub/links.php?id=B0047O2BT8


following review helpful. Poor instructions for using included codeBy CustomerThe premise of the book is the use of 
python in financial modelling. To aid in this the authors provide their "ppf" python extension. However, they do not 
provide clear explanations of how to install the aforementioned extension (a non-trivial matter). No support is 
provided on the website indicated in the book. And so, without a working "ppf" module extension utility of the book is 
severely diminished. Since, I could not rate the book any lower I gave it one star. This has been a large disappointed 
considering the topic covered and cost of the book. I can not recommend purchasing this title, until a more detailed 
(included Linux) and updated set of instructions is provided.

"Fletcher and Gardner have created a comprehensive resource that will be of interest not only to those working in the 
field of finance, but also to those using numerical methods in other fields such as engineering, physics, and actuarial 
mathematics. By showing how to combine the high-level elegance, accessibility, and flexibility of Python, with the 
low-level computational efficiency of C++, in the context of interesting financial modeling problems, they have 
provided an implementation template which will be useful to others seeking to jointly optimize the use of 
computational and human resources. They document all the necessary technical details required in order to make 
external numerical libraries available from within Python, and they contribute a useful library of their own, which will 
significantly reduce the start-up costs involved in building financial models. This book is a must read for all those with 
a need to apply numerical methods in the valuation of financial claims." ndash;David Louton, Professor of Finance, 
Bryant University This book is directed at both industry practitioners and students interested in designing a pricing and 
risk management framework for financial derivatives using the Python programming language. It is a practical book 
complete with working, tested code that guides the reader through the process of building a flexible, extensible pricing 
framework in Python. The pricing frameworks' loosely coupled fundamental components have been designed to 
facilitate the quick development of new models. Concrete applications to real-world pricing problems are also 
provided. Topics are introduced gradually, each building on the last. They include basic mathematical algorithms, 
common algorithms from numerical analysis, trade, market and event data model representations, lattice and 
simulation based pricing, and model development. The mathematics presented is kept simple and to the point. The 
book also provides a host of information on practical technical topics such as C++/Python hybrid development 
(embedding and extending) and techniques for integrating Python based programs with Microsoft Excel.

From the Inside Flap"Python is extensively used is quantitative finance applications, and yet there is a surprising 
scarcity of material covering this area. This book helps fill that gap, by showing how to unlock the power of the 
Python language for financial modeling, and providing an excellent insight into the programming techniques needed if 
it is to be used for practical pricing applications in the industry. Key language capabilities are described in parallel 
with the development of a comprehensive framework for the pricing of derivatives in a powerful and generic way. The 
authors also share their mathematical expertise, giving us a tour of an array of advanced numerical and quantitative 
techniques." mdash;Peter Broadhurst, Complex Foreign-Exchange Option Analytics, Bank of America Merrill 
LynchFrom the Back Cover"Fletcher and Gardner have created a comprehensive resource that will be of interest not 
only to those working in the field of finance, but also to those using numerical methods in other fields such as 
engineering, physics, and actuarial mathematics. By showing how to combine the high-level elegance, accessibility, 
and flexibility of Python, with the low-level computational efficiency of C++, in the context of interesting financial 
modeling problems, they have provided an implementation template which will be useful to others seeking to jointly 
optimize the use of computational and human resources. They document all the necessary technical details required in 
order to make external numerical libraries available from within Python, and they contribute a useful library of their 
own, which will significantly reduce the start-up costs involved in building financial models. This book is a must read 
for all those with a need to apply numerical methods in the valuation of financial claims." ndash;David Louton, 
Professor of Finance, Bryant University This book is directed at both industry practitioners and students interested in 
designing a pricing and risk management framework for financial derivatives using the Python programming 
language. It is a practical book complete with working, tested code that guides the reader through the process of 
building a flexible, extensible pricing framework in Python. The pricing frameworks' loosely coupled fundamental 
components have been designed to facilitate the quick development of new models. Concrete applications to real-
world pricing problems are also provided. Topics are introduced gradually, each building on the last. They include 
basic mathematical algorithms, common algorithms from numerical analysis, trade, market and event data model 
representations, lattice and simulation based pricing, and model development. The mathematics presented is kept 
simple and to the point. The book also provides a host of information on practical technical topics such as C++/Python 
hybrid development (embedding and extending) and techniques for integrating Python based programs with Microsoft 
Excel.About the AuthorSHAYNE FLETCHER has a BSc. from the University of Sydney, Australia. He has had more 
than 10 years experience working for major investment banks in London, The Netherlands and Japan. In 2009 he 
founded QuantSoft (http://www.quantsoft.co.jp) providing technical consulting services to meet the financial 
engineering programming needs of its clients. CHRISTOPHER GARDNER has a PhD in Applied Mathematics from 



King's College, London. He began his career working for UKAEA Fusion at Culham Laboratory before moving to the 
City of London. He has 10 years experience working as a Quantitative analyst. He is currently working on the pricing 
of Life derivatives for the Asset Management Pricing Desk at Swiss Re. 


