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GoOALS

O Get a sense of what the Julia Programming language is, its origins and design,
and how it is used in the financial industry.



THE JULIA PROGRAMMING LANGUAGE

® The Julia programming language is a relatively new language, first released in
2012 and aims to be both easy and fast.!

e It "runs like C but reads like Python."?

® [t was made for scientific computing, capable of handling large amounts of data
and computation while still being fairly easy to manipulate, create and protype

code.
1Jeff Bezanson et al. “Julia: A Fresh Approach to Numerical Computing”. In: SITAM review 59.1 (2017), pp. 65 98,
2.]effrey M. Perkel. “Julia: Come for the Syntax, Stay for the Speed”. en. In: Nature 572.7767 (July 2019), pp. 141-142.

DOI: 10.1038/d41586-019-02310-3.


https://doi.org/10.1038/d41586-019-02310-3

THE JULIA PROGRAMMING LANGUAGE (CONT’D)

® The creators of Julia explained why they created Julia in a

We are greedy: we want more. We want a language thats open source, with
a liberal license. We want the speed of C with the dynamism of Ruby. We
want a language thats homoiconic, with true macros like Lisp, but with
obvious, familiar mathematical notation like Matlab. We want something
as usable for general programming as Python, as easy for statistics as R,
as natural for string processing as Perl, as powerful for linear algebra as
Matlab, as good at gluing programs together as the shell. Something that is
dirt simple to learn, yet keeps the most serious hackers happy. We want it
interactive and we want it compiled.


https://julialang.org/blog/2012/02/why-we-created-julia/

THE JULIA PROGRAMMING LANGUAGE (CONT’D)

Most users are attracted to Julia because of the superior speed.?

After all, Julia is a member of a prestigious and exclusive club.

The petaflop club is comprised of languages who can exceed speeds of one
petaflop per second at peak performance.*

Currently only C, C++, Fortran and Julia belong to the petaflop club.

You can find benchmarks for Julia and several other languages

31¢ you like to learn more about how Julia is designed, you should definitely check Bezanson et al., “Julia: A Fresh
Approach to Numerical Computing”.

1A petaflop is one thousand trillion, or one quadrillion, operations per second.


https://www.hpcwire.com/off-the-wire/julia-joins-petaflop-club/
https://www.nextplatform.com/2017/11/28/julia-language-delivers-petascale-hpc-performance/
https://julialang.org/benchmarks/

THE JULIA PROGRAMMING LANGUAGE (CONT’D)

e Julia is a dynamic-typed language with a just-in-time compiler.

® The latter means that you dont need to compile your program before you run it,
like you would do in C++ or FORTRAN.

® Instead, Julia will take your code, guess types where necessary, and compile
parts of code just before running it.



JULIA VERSUS OTHER PROGRAMMING LANGUAGES
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The world's largest asset manager s using Julia t upgrade its trademark Aladdin analytics platform

BLACKROCK Management

BlackRock: Using Julia for its next generation analytics platform
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BlackRock is the wi

11ds largest asset manager, with nearly $ tillion under

management.

BlackRock quants have been using Julia since 2014. They have been greatly
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nalytics and big data applications.

impressed w

the performance gains, ease of use, and single-lang;
deployment capabilities.

BlackRock has written analytics modules for its

Juliz, and uses Julia for time serles

BlackRock was a Platinum Sponsor of Juliac

and spoke at length at this

conference about why they love Julia
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WrAP-UP

¥ Get a sense of what the Julia Programming language is, its origins and design,
and how it is used in the financial industry.
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