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How can a rolling maximum be calculated in Pandas, and can you provide some examples?

A rolling maximum in Pandas refers to the process of calculating the maximum value of a specific
column or series over a specified window of time. This can be achieved using the "rolling" function
in Pandas, which applies a rolling calculation to the data based on a defined window size. This
function allows for the calculation of rolling maximums over various time intervals, such as days,
weeks, or months.

For example, if we have a dataset containing daily stock prices for a company, we can use the
rolling maximum function to calculate the maximum price over a window of, say, 30 days. This
would give us the highest price the stock has reached in the previous 30 days, and this value
would be updated as we move forward in time.

Another example could be using the rolling maximum function to calculate the maximum
temperature recorded in a city over a period of 7 days. This would give us the highest temperature
in the previous week, and this value would be updated as we move on to the next day.

In summary, the rolling maximum function in Pandas is a useful tool for analyzing trends and
patterns in time-series data, allowing for the calculation of maximum values over a specified time
window.

Calculate a Rolling Maximum in Pandas (With
Examples)

You can use the following methods to calculate a rolling
maximum value in a pandas DataFrame:

Method 1: Calculate Rolling Maximum

df = df.values_column.cummax()

Method 2: Calculate Rolling Maximum by Group

df =
df.groupby(‘'group_column').values_column.cummax()
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The following examples show how to use each method
in practice.

Example 1. Calculate Rolling Maximum

Suppose we have the following pandas DataFrame that
shows the sales made each day at some store:

import pandas as pd

#create DataFrame
df = pd.DataFrame({'day": ,
'sales’: })

#view DataFrame
print(df)

day sales
014
126
235
348
4514
5613
6713
7812
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899
9108
10 11 19
1112 14

We can use the following syntax to create a new column
that displays the rolling maximum value of sales:

#add column that displays rolling maximum of sales
df = df.sales.cummax()

#view updated DataFrame
print(df)

day sales rolling_max
0144
1266
2356
3488
451414
561314
671314
781214
89914
910814
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1011 19 19
1112 14 19

The new column titled rolling_max displays the rolling
maximum value of sales.

Example 2: Calculate Rolling Maximum by Group

Suppose we have the following pandas DataFrame that
shows the sales made each day at two different stores:

import pandas as pd

#create DataFrame

df = pd.DataFrame({'store': ,
‘day’': ,

'sales’: })

#view DataFrame
print(df)

store day sales
0A14
1A26
2A35
3A48
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4A514
5A613
6B 713
/B 812
8B99
9B 1038
10B 11 19
11B 12 14

We can use the following syntax to create a new column
that displays the rolling maximum value of sales
grouped by store:

#add column that displays rolling maximum of sales
grouped by store
df = df.groupby('store’).sales.cummax()

#view updated DataFrame
print(df)

store day sales rolling_max
0OAl1l44
1A266
2A 356
3A488
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4A51414
5SA 61314
6B 71313
/7B 81213
8B 9913
9B 10813
10B 111919
11B 121419

The following tutorials explain how to perform other
common operations in pandas:
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