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1 Required Programs to Install

No matter what your operating system is, you need to download and install the following three pro-
grams.

Download and install Anaconda, which is the most popular python distribution package. Ana-
conda will be your place to go to install new libraries, set up new enviroments and it already comes
with the jupyter notebook, which is one of the python editors we are going to use. Go for the latest
version of python.

https://www.anaconda.com /distribution/

Download and install PyCharm (community version, which is free), which is the second python
editor we are going to use and the one you will probably use the most. It has a lot of functionalities
already built into it.

https://www.jetbrains.com /pycharm/download/

Download and install Git, which is a required program to use the Version Control System (VCS).
During instalation, there will be a lot of options to select, but just go for the default installation by
clicking “next” on every step.

https://git-scm.com /downloads


https://www.anaconda.com/distribution/
https://www.jetbrains.com/pycharm/download/
https://git-scm.com/downloads

2 Create a New Python Environment

A virtual environment is a tool that helps to organize the libraries required by different projects by
creating isolated python virtual environments for them. This is one of the most important tools that
most of the Python developers use. After you installed Anaconda, you will likely already have a
python 3.7 environment set up but since we are going to use the Bloomberg API we need a python 3.6
environment. The following steps shows how to create a new environment and add it to your PyCharm
project. The steps to set up a new python environment are a little different for each operating system.

2.1 Windows

From the Start menu, open the “Anaconda Navigator”.
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On the left side, choose the “Environments” option and then click on the “Create” option below.
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o
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astroid ) Asbstract syntax tree for python with inference support.
astropy O Community-developed python library for astronomy
Attrsis the python package that will bring back the joy of writing classes by
< attrs D relieving you from the drudgery of implementing object protocols (aka dunder
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Choose any name for your new environment (in this example we named it “py36”) and select python

3.6.

Import  F 255 packages available

environment

Mame: py36
Location:
Packages: [@ Python 36 A

Or

From the Start menu,

open the “Anaconda Prompt”.
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Run the following commands:
e “activate [environment name]” - changes the anaconda environment

e “where python” - The first line after you run the command will show the address where the
current environment is installed. Take note, we will use this address later.
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Open your project on PyCharm and go to “File” > “Settings” (or Ctrl4+Alt+S). On the settings
window, on the column on the left, select “Project: [project name]” > “Project Interpreter”. Click on
the “Gear” symbol and then “Add”, as shown in the picture below.



B settings >
Q- Project: origin * Project Interpreter For current project
‘ > Appearance & Behavior Project Interpreter: A Python 3.6 (origin} C:\Users\gamarante\AppData‘\LocalhContinuum\anaconda3\python.exe ™
Keymap Show All..
> Editor Package Version Latest version +
. _ipyw_jlab_nb_ext_conf 0.1.0 0.1.0
ERORS alabaster 0.7.10 - 0112
> Version Control altair 210
“ Project: origin anaconda 5.2.0 A 2019.03 o
. anaconda-client 1.7.2 172
anaconda-navigator 187 197 @
Project Structure anaconda-project 0.8.2 0.8.2
> Build, Execution, Deployment asnlcrypto 0.24.0 0.24.0
astroid 1.6.3 “ 225
> languages & Frameworks astropy 3.0.2 - 312
> Tools attrs 19.1.0 19.1.0
babel 253 A 260
backeall 0.1.0 0.1.0
backports 1.0 1.0
backports-shutil-get-terminal-size .00
backports.shutil_get_terminal_size 1.00 1.00
berypt 314 - 316
beautifulsoupd 460 - 471 pstalle
bitarray 0.8.1 A 09.0
blcharts 0.2 0.2
blas 1.0 1.0
blaze 0.11.3 0113
bleach 213 - 310
blosc 1143 P REN Rt
bokeh 0.12.16 - 1.1.0
boto 2.48.0 . 2430
bottleneck 1.2.1 121
bzip2 1.0.6 106
ca-certificates 2019.1.23 2019.1.23
) —

On the new window select “Conda Environment” on the left, then select the option for “existing
environment”.

B Add Python Interpreter X

"v Virtualenv Environment () New environment

Conda Environment Location: C\Users\gamarante\AppData\Local\Continuum'\anaconda3envs\.origin
7 System Interpreter Python version: ks
# Pipenv Environment Conda executable: | C:\Users\gamarante\AppDatatLocal\Continuumtanaconda3\Scriptsi\conda.exe

Make available to all projects
(®) Existing environment
Interpreter: | <Mo interpreter> A

[] Make available to all projects

Click on the three dots next to the drop down menu and select the address of the environment file
we found before. Some of the folders in the file path are hidden folders, so it is better to type the
address by hand.
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Click Ok and then mark the option "Make available for all projects". You are done! Now your
PyCharm is running on the new python 3.6 environment.

2.2 Mac

From the Start menu, open the “Anaconda Navigator”.
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Google Chrome Terminal

On the left side, choose the “Environments” option and then click on the “Create” option below.
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Choose any name for your new environment (in this example we named it “py36”) and select python
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Location:
Packages: [@ Python 36 A
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Google Chrome Terminal

Run the following commands:
e “source activate [environment name]” - changes the anaconda environment

e “which python” - The first line after you run the command will show the address where the
current environment is installed. Take note, we will use this address later.

/ @ @ 7Y gusamarante — -bash — 80x24

'Last login: Fri Apr 26 ©5:19:41 on ttys@ee
‘[Gustavos—MacBook—Pro:~ gusamarante$ source activate py36
(py36) Gustavos-MacBook-Pro:~ gusamarante$ which python
/Users/gusamarante/anaconda3/envs/py36/bin/python

(py36) Gustavos-MacBook-Pro:~ gusamarante$ [

Open your project on PyCharm and go to “PyCharm” > “Preferences” (or Command + , ). On the
preferences window, on the column on the left, select “Project: [project name]” > “Project Interpreter”.
Click on the “Gear” symbol and then “Add”, as shown in the picture below.
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On the new window select “Conda Environment” on the left, then select the option for “existing
environment”.

B Add Python Interpreter X

"v Virtualenv Environment () New environment

Conda Environment Location: C\Users\gamarante\AppData\Local\Continuum'\anaconda3envs\.origin
7 System Interpreter Python version: ks
# Pipenv Environment Conda executable: | C:\Users\gamarante\AppDatatLocal\Continuumtanaconda3\Scriptsi\conda.exe

Make available to all projects
(®) Existing environment
Interpreter: | <Mo interpreter> A

[] Make available to all projects

Click on the three dots next to the drop down menu and select the address of the environment file
we found before. Some of the folders in the file path are hidden folders, so it is better to type the
address by hand.
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00 @® Select Python Interpreter

(] o X S @ Hide path
/Users/gusamarante/anaconda3/envs/py36/bin/python 2
.I [FARRI-1IRUNY)
£ Izmore

= ncursesw6-config
2 openssl
@ pip
7 pydoc
7 pydoc3
< pydoc3.6
7 python
!_pythonS
2 python3-config
2 python3.6
7 python3.6-config
EpythonS.Gm
# python3.6m-config
2 pyvenv
@ pyvenv-3.6

Drag and drop a file into the space above to quickly locate it in the tree

Click Ok and then mark the option "Make available for all projects". You are done! Now your
PyCharm is running on the new python 3.6 environment.
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3 Installing Libraries

A library (also called modules or packages) is a compilation of functionalities. Not all libraries are
installed by default when you download anaconda, but the most popular libraries are listed on anaconda
and you can use the anaconda navigator or PyCharm to install them. If you can not find the library
you are looking for in anaconda, you can still install them using pip.

If you try to run a program that uses a library that is not installed, you will get an error that looks

like this:

ModuleNotFoundError: No module named

’numpy’

This means that will you have to install the library before running the program.

3.1 Anaconda Navigator

To install a library using the Anaconda Navigator, click on "Environments" on the left columns and
then select the environment you are using. You will see a list of all the libraries you have installed.
On the drop-down menu at the top, select "not installed".

[ XOX ) ) Anaconda Navigator

{D ANACONDA NAVIGATOR

ﬁ Home

Sign in to Anaconda Cloud

l Search Environments Q ‘

Installed

.” Environments base (root)
o i py36 >
N Learning

an Community

Documentation

Developer Blog

¥y o 7 a ® O =8

v/ Installed

Updatable

Selected

All
libcxxabi

libedit
libffi
ncurses
openssl
pip
python
readline
setuptools

salite

Create Clone Import Remove 17 packages available

Description

Certificates for use with other packages.

Python package for providing mozilla's ca bundle.

C++ standard library
i) C++standard library support

i) Editline library (libedit)
{0 Aportable foreign function interface library.

i) Library for text-based user interfaces

O Openssl is an open-source implementation of the ssl and
*/ tls protocols

i) Pyparecommended tool for installing python packages
) General purpose programming language

i) Library for editing command lines as they are typed in

o) Download, build, install, upgrade, and uninstall python
packages

o) Implements a self-contained, zero-configuration, sql
0 B

v Channels Update index... Search Packages Q

Version
~

2019.1.23
2019.3.9
4.01
4.0.1
3.1.201...
Bh2A
6.1
1.1.1b
19.0.3

A 368
7.0

A 40.8.0

A 3212

You will see a list of all the libraries that are available to install. Use the search bar to find the
one you are looking for, mark the check box next to it and then click "apply". In the example below

we are using the "numpy" library as an example.
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ﬁ Home

." Environments

* Learning

D Anaconda Navigator

ax Community

L

Documentation

Developer Blog

®

Create

- o

Clone Import

Remove

Sign in to Anaconda Cloud

14 packages available matching "numpy"

1 package selected

| Search Environments Q | | Not installed v ‘ Channels Update index...
base (root) Name T  Description Version
O bottleneck ) Fast numpy array functions written in cython. 1.21 ~
> : ) )

O mkLFfe o) Usuirr:\gp?yn-feats(?)d%n;g:egre::lalti\bornarL;I.’ Fast Fourier transform 106
O mndon O il nitzonered padege for i fomcomnon 1,
O msgpack-numpy D Numpy data serialization using msgpack 0.4.4.2
O numba D Numpy aware dynamic python compiler using llvm 0.9.0

< O numexpr _) Fast numerical expression evaluator for numpy. 2.6.9
© numpy o) g\;:}étﬁ:’ocessing for numbers, strings, records, and 193
O numpy-base 9) 193
O numpy-devel o) 19.3
O numpydoc D Sphinx extension to support docstrings in numpy format 0.9.1
O pytables 0 En;ignegsa:::gjrtyrtf;’:mé?;g.n, hdFf5 and numpy to easily handle 351
O snuggs :_) Snuggs are s-expressions for numpy. 143

3.2 PyCharm

If you have set up your anaconda environment in PyCharm it will be connected to your anaconda
navigator, which means you can install the library without leaving PyCharm. Go to "PyCharm" >

"Preferences" (or Command + , ).

On the preferences window, on the column on the left, select

“Project: [project name]” > “Project Interpreter” and click on the "+" at the bottom. Make sure that
the correct environment is selected.

[
Q-

Project Interpreter

Appearance & Behavior
Keymap

Editor

Plugins

Version Control
Project: untitled

Project Structure

Build, Execution, Deployment

Languages & Frameworks
Tools

Project: untitled > Project Interpreter

Preferences

For current project

Project Interpreter: @ Python 3.6|(py36)|~/anaconda3/envs/py36/bin/python

Package
ca-certificates
certifi
libexx
libcxxabi
libedit
libffi
ncurses
openssl|
pip
python
readline
setuptools
sqlite
tk
wheel
Xz
zlib

\ Version

2019.1.23
2019.3.9
4.01

4.01
3.1.20181209
3.21

\
2019.1.23
2019.3.9
4.0.1
4.0.1
3.1.20181209
3.21
6.1
1.1.1b
19.0.3
- 373
7.0
- 41.0.0
- 3.28.0
8.6.8
0.331
5.2.4
1.2.1

Cancel

Apply

Latest version
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Use the search bar to find the library you are looking for, select it and click "Install Package".
‘00 @

msgpack-numpy

Available Packages

Description
numpy . . R
NumPy is the fundamental package for array computing with Python.
numpy-base
Version
numpy-devel
1.16.3
numpydoc

Author

Travis E. Oliphant etal.

https://www.numpy.org

Specify version

<>

“a
2]

Install Package Manage Repositories

Options

3.3 pip

This sould be your last resort but it is likely that you will have to use it at some point. This is the raw
python installer and it can be used to install libraries that are not listed in the anaconda distribution

package. To install a library using pip, we need to use the command line.
If you are using Windows:
1. Open the Anaconda Prompt
2. Run “activate [environment name|”
3. Run "pip install [library name]"
If you are using Mac:
1. Open the Terminal

2. Run “source activate [environment name]”

3. Run "pip install [library name]"

Let us take "pykalman" as an example. This library implements of the Kalman Filter but it is not
listed in anaconda.

[ @ (] 7 gusamarante — -bash — 80x24 1
Last login: Fri Apr 26 ©5:21:38 on ttys@00
Gustavos—-MacBook-Pro:~ gusamarante$ source activate py36

|l (py36) Gustavos-MacBook-Pro:~ gusamarante$ pip install pykalman
| Collecting pykalman

Installing collected packages: pykalman
Successfully installed pykalman-8.9.5
(py36) Gustavos-MacBook-Pro:~ gusamarante$ [I

Now the pykalman library is installed your environment and can be used in PyCharm or Jupyter.
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4 Installing the Bloomberg API

The Bloomberg python library (blpapi) is not listed in the anaconda distribution system so we have
to install it manually. For this Bloomberg APT setup, you must already have Anaconda and PyCharm
installed on your computer and have access to a Bloomberg terminal.

Download the wheel installer from the following address and take note of the folder where you
saved the file:

https://bintray.com/bloomberg/BLPAPI-Experimental-pip/download file?file path=simple%2Fblpapi%2Fblpapi-
3.9.1-cp36-cp36m-win _amd64.whl

Assuming you are using a windows computer, open the Anaconda prompt, activate your python
3.6 environment by running the command “conda activate <environment name>" where <environ-
ment name> is the name of the environment.

Chase? C:slUsersgustavoca2conda activate puvlb

Cpule) C:xlUsersgustavocal’

Run the command “pip install <file_path>", where <file_path> is the address of the wheel installer
you downloaded.

C{py36> C:sUserssgustavecaZ>pip install C:sUserssgustavocaZsDownleoadsshlpapi-3.%.
1-cp3b—cplbm—uwin_amdéd._ whl
Processing c:isuserssgustavocaZsdownleadssbhlpapi-3.9.1-cp36—cpdbem—win_amdéd.whl

Inztalling collected packages: blpapi
Successfully installed bhlpapi-3.%.1

Now the bloomberg API is installed to your environment.
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