®
2@
OQ Q% é E %Cb O
() O Q <C>o
()
Basic data processing of Python

PythonE AR

Department of Computer Science and Technology
Department of University Basic Computer Teaching




Sk M ED RE

20

e

]}

/|ﬂ|I'




PQ@O0 _ wig - &
= © uml.org.cn

FADythonItizE

{EFEENHEIREN



Q@O0 _ wne - &
- urrl.org.ch

FPython3iXHY &= =]

b SR UN{RIZREN?

14. 31
a0aal (V131794 3.430000000000001

i, 119 SCAHRGETH | S I
; ' . ST
.
S

.+ XK




KR - i

FPython3REVENE .

g b
sssg ol ﬂ LS &SR ANRIZREN?

oK Nokia Corporation 8.4
APL Apple InC- 104.7
AC Bank of America COr.- 166

BN , AR RIS

. o
« urllib

\J

AT&T, Inc. 335
BR pelr

QQ powershares QQQ 979

B Facebook, Inc- 80.0

IO iBio, InC- 14 ° .

cp  Yelp,inc. 58.5 u rI I | b 2
IFN Infinerd Corporation 13.0

ISFT Microsoft corporation 447

o The Coca-Cota Come--- M2

» httplib
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finance yahoo.com;

Sl =

~DJI Components | Dow .. % | |

Sports Finance Weather Screen
YAHOO! | [T TR
FINANCE
Finance Home My Portfolio Market Data Yahoo Qriginals Business & Finance Personal Finance CNBC Contributors

Enter Symbol sat

Dow #0.76% MNasdaqg 10.69%

Report an Issue

Dow Jones Industrial Average (*DJI) - D1 v Watchlist Beat the market
QuoTes 16,805.41 +127.51(0.76%) oct24 Get the app

Summary
» Components

Components Get Componentsfor:| |

Historical Prices

CHARTS AL |AIBICIDIGIHIIIJIKIM|NIP|IT|UJV]|IWIX
Interactive
Basic Chart 1 - 30 of 30 | First | Previous | Next | Last
Basic Tech. Analysis Components for ~DJI
NEWS & INFO Symbol Name Last Trade Change Volume
Headlines AXP American Express Company 86.40 Oct 24 +0.79 (0.92%) 3,607,992
BA The Boeing Company 122.24 Oct 24 40.21 (0.17%) 4,016,436
CAT Caterpillar Inc. 99.44 Oct24 | 4017 (0.17%) 4,133.823
CSCO | Cisco Systems, Inc. 2378 Oct24 | 4022 :0_91%: 19,947 265 Sales Sta-rt
cvx Chevron Corporation 11591 0ct24 | 20.28 (0.24%) 5,508,970 today with
DD E. I. du Pont de Nemours and Company 69.00 Oct24 |  +0.41 (0.60%) 4,542,828 Yahoo Stores.
Dis The Walt Disney Company 88.61 Oct 24 4+0.62 (0.70%) 4,937 482
GE General Electric Company 2564 Oct24 | 10.20 (0.79%) 20563914
Gs The Goldman Sachs Group, Inc. 18335 Oct24 |  +3.29 (1.83%) 2,900,871
HD The Home Depot, Inc 94.99 Oct24 | 40.19 (0.20%) 4,825.237
1BM In ional Busi ines Corporation 162.08 Oct24 |  $0.10 (0.06%) 6,652,379
INTC Intel Corporation 33148 Oct24 | +0.49 (1.50%) 27,814,900
<
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# Filename: dji.py
import urllib
Import re

dStr = urllib.urlopen('http://finance.yahoo.com/q/cp?s=%5EDJI+Components’).read()
m = re.findall('<tr><td class=\"yfnc tabledatal\'><b><a href=\""*2\'>\
(.¥?)</a></b></td><td class=\"yfnc_tabledatal\'>
(.¥?)</td>.*?<b>(.*?)</b>.*?</tr>', dStr)
ifm:
print m
print "\n'
print len(m)
else:
print ‘'not match’
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'CAT', 'Caterpillar Inc.’, '99.44'

I

Mz
X - Coca-Cola Comp...
3 The CoX

12s |
| = F:e\r@smes e 97 %e
"‘; :O ::euook Inc 8012 \\
. o . ’.‘, o 8o mcC S8
CSCO/’, 'Cisco Systems, Inc.’, '23.78 | S o BB \1
“ :if Microsoft Corporation "
CVX', 'Chevron Corporation’, '115.91"

Dfror Inr

P




(REERLZ LR =
AR A B B RS R EER R E A

SRR SR ?

# Filename: quotes.py

from matplotlib.finance import quotes_historical_yahoo
from datetime import date

import pandas as pd

today = date.today()

start = (today.year-1, today.month, today.day)

qguotes = quotes_historical _yahoo(' AXP', start, today)
df = pd.DataFrame(quotes)

print df

(n]
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quotestIE _ .

ﬂ_ HA /T B ﬂ KRN | /’\ E=0 ﬂ EE ﬂ E=E
L [ 1 2 | 3 | a | s

@ 735187 82.137528 81.91 B82.365856 851.484622 4439700

1 735196 81.954487 81.45 B52.883082 851.271946 3104300

2 735191 81.498863 81.57 B81.985467 81.382051 2775000

3 735192 82.862317 81.36 82.517340 81.873138 3510500

4 735193 81.744151 83.85 B83.099464 B81.684795 4355200

5 735194 83.819249 82.95 83.829141 82.475152 2690300

6 735197 83.412985 B83.68 B83.848171 83.175486 3657700

7 735198 83.833676 B84.17 B84.664594 83.784217 4596300

8 735199 84.343547 B84.67 B84.739248 84.866557 2520000

9 735201 84.959142 B84.88 B85.265818 84.593110 21446500

18 735284 85.092126 B84.37 B85.596624 854.241402 3620800

11 735285 83.976989 B83.78 B84.412256 853.294410 3546100

12 735206 83.383123 83.59 84.322631 82.857969 3579700
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>>> from nltk.corpus import gutenberg wws |50 . BREIERIEE
>>> import nltk o EFHIESIA
>>> print gutenberg.fileids() .«
[u'austen-emma.txt', u'austen-persuasion.txt', u'austen-sense.txt', u'bible-kjv.txt’,
u'blake-poems.txt', u'bryant-stories.txt', u'burgess-busterbrown.txt', u'carroll-
alice.txt', u'chesterton-ball.txt', u'chesterton-brown.txt’, u'chesterton-thursday.txt’,
u'edgeworth-parents.txt', u'melville-moby_dick.txt', u'milton-paradise.txt’,
u'shakespeare-caesar.txt', u'shakespeare-hamlet.txt', u'shakespeare-macbeth.txt’,
u'whitman-leaves.txt']
>>> texts = gutenberg.words('shakespeare-hamlet.txt’)
[u'[', u'The', u'Tragedie’, u'of', u'Hamlet', u'by’, ...]
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quotesFIEINE 4R

) 1 2 3 a 5

B 735198 81.954487 B81.45 §2.883882 81.271946 3104800

1 735191 81.498863 B81.57 81.985467 81.382851 2775808

2 735192 82.862317 B1.36 §2.517348 B1.873138 3518508

3 735193 81.744151 B83.85 83.099464 B1.684795 4355208

: . 4 735194 B83.819249 82.95 B§3.820141 82.475152 2690300

# Filename: quotesproc.py 5 735197 83.412985 B83.68 83.848171 83.175486 3657780
. . . . 6 735198 83.833676 B84.17 84.664504 83.784217 4896800
matplotlib.finance quotes_historical_yahoo 7 73l 55 saler se.rsoaes sa.ceesss 2526000

. 8 735201 B84.959142 B54.88 85.265818 84.593118 2144508

datetime date 9 735204 85.892126 84.37 85.596624 B4.241482 3620800

1@ 735285 B83.076930 B83.7@ 84.412256 $3.204418 3546108

pandas pd 11 735206 83.383123 83.50 84.322831 82.857969 3579788

12 735207 83.362986 B83.63 84.875156 83.244198 3677808

- 13 735208 B54.663688 B55.8@ 85.158268 B84.426277 2666608
tOday date'tOday() 14 735211 85.245494 B4.83 85.473026 B4.434292 2436508
- 15 735212 54.459029 B84.37 84.815146 B4.162265 2354208
start = (tOday'year'lr tOday-monthr tOday-day) 16 735213 B4.365197 83.80@ 84.751813 82.918965 3782300
. . 17 735214 82.874814 B82.48 83.369412 82.318972 3574380

quotes = quotes_hlstorlcal_yahOO( , start, tOday) 18 735215 82.423872 B52.78 B83.817410 82.334848 3504000
. 19 735218 83.856829 B83.61 84.855155 83.856829 3599988
fields = [ , , , , , ] 2@ 735219 83.793589 B53.20 §3.803480 53.981298 2893708
21 735220 83.388278 B85.86 85.188594 B2.646389 5332308

quotesdf - pdData Frame(quotes, COIUmnS - fleldS) 22 735221 B85.815858 85.48 85.598783 84.985381 3956308

23 735222 85.779231 86.63 86.837746 85.512138 6204568

1 24 735225 87.853335 87.36 87.627B95 86.993988 3242688
prlnt qUOteSdf 25 735226 87.383788 87.73 87.779459 87.235412 1842788
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quotesdf = pd.DataFrame(quotes, columns = fields)
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quotesdf = pd.DataFrame(quotes, index = range(1,len(quotes)+1),columns = fields)
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date
F3Isl1ae
735191
F3s192
735193
735194

date
FIs196
FE519l1
FI5192
FI5193
735194

open
81.954487
81.498863
82.862317
831.744151
83.819249

apen
81.954487
81.498863
B82.862317
81.744151
83.819249

close
81.45
8L.57
81.36
83.85
82.95

close
a81.45
81.57
81. 36
53.85%
82.95

high
82.883882
81 .985467
82.517348
23 .899454
83.829141

high
82.883882
81.985457
82.517346
83 .899454
83.829141

loww
al.271946
8lL.3852851
8l.873138
81l.634795
82.475152

Lo
al.271945
51.3826851
851.873138
81.684795
82.475152

wolume
I1aA5868
2775806
Islasae
AI552686
2698388

wolume
31848586
2775886
3518586
A3552686
2606 365



2813-11-18
2813-11-19
2813-11-2&
2813-11-21
2813-11-22
2813-11-25
2813-11-26
2813-11-27
2813-11-29
2813-12-82
2813-12-83
2813-12-284
2813-12-85
2813-12-86
2813-12-89
28l3-12-1@
2813-12-11
2813-12-12

81.
B1.
B2.
81.
83.
B83.
83.
B4,
84,
85.
B3.
83.
B3.
34,
85.
84,
B4,
B82.

apen
954487
498863
262317
744151
@19249
412985
833676
343547
959142
@92126
9763989
3@3123
362986
663688
245494
459829
365197
874814

close

BL.
B1.
BL.
B83.
B2.
B83.
84.
B4,
84.
84,
B83.
83.
B83.
B85.
B4,
84.
B83.
82.

45
57
36
a5
a5
68
17
&7
88
37
7a
59
63

33
37

82,
81.
82.
a83.
83.
a3.
a4,
o4,
85.
85.
84,
o4,
84,
85,
85.
a4,
o4,
83.

high
BE3882
985467
517348
399454
829141
848171
664594
739248
265818
S95524
412256
322831
a75156
158268
473826
815146
751813
369412

81

83
83

83
82

82
82

low

271945
B81.
BL.
B1.
B2.

382851
B73138
634795
475152

175486
. 784217
B4,
84.
B4,

BEES5Y
5931le
241462

294418
. 857969
B3.
B4,
B4,
54.

244198
426277
434292
182265

. 918965
. 31e972

'n.-'@ SR - BiE
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wvolume
Iled506
2775888
351a5ee
43552868
2698380
3657788
4396388
2528888
2144686
IE283006
3546188
3579708
3677888
2666600
2436588
2354286
3782388
3574388

>>> datetime date

>>> firstday = date.fromordinal(735190)
>>> |astday = date.fromordinal(735551)
>>> firstday

datetime.date(2013, 11, 18)

>>> [astday

datetime.date(2014, 11, 14)
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# Filename: quotesproc.py

matplotlib.finance quotes_historical_yahoo
datetime date
datetime datetime

pandas 25 pd

today = date.today()

start = (today.year-1, today.month, today.day)
qguotes = quotes_historical_yahoo('AXP', start, today)
fields = ['date’,'open’,'close’,'high’,'low’','volume']

list1 =[] /—\ ECHRRY S AT (A

i in range(0,len(quotes)):
x = date.fromordinal(int(quotes[i][0])) /—‘ EEARY [E AT
y = datetime.strftime(x, % Y-%m-%d")
listl.append(y)
quotesdf = pd.DataFrame(quotes, index = list1l, columns = fields)

quotesdf = quotesdf.drop(['date’], axis = 1) —‘ & Edate?l

qguotesdf

uml.org.cn
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>>> import pandas as pd
>>> dates = pd.date_range('20141001', periods=7)
>>> dates
<class 'pandas.tseries.index.Datetimelndex'>
[2014-10-01, ..., 2014-10-07]
Length: 7, Freq: D, Timezone: None
>>> import numpy as np
>>> dates = pd.DataFrame(np.random.randn(7,3),index=dates,columns = list('ABC"))
>>> dates

A B C
2014-10-01 1.302600 -1.214708 1.411628
2014-10-02 -0.512343 2.277474 0.403811
2014-10-03 -0.788498 -0.217161 0.173284
2014-10-04 1.042167 -0.453329-2.107163
2014-10-05 -1.628075 1.663377 0.943582
2014-10-06 -0.091034 0.335884 2.455431
2014-10-07 -0.679055 -0.865973 0.246970
[7 rows x 3 columns]
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name

American Express Company
The Boeing Company
Caterpillar Inc.

Cisco Systems, Inc.
Chewron Corporation

du Pont de Nemours and Company
The Walt Disney Company
General Electric Company
The Goldman Sachs Group, Inc.
The Home Depot, Inc.
International Business Machines Corporation
Intel Corporation

Johnson &amp; Johnson

JPMorgan Chase Zamp; Co.

The Coca-Cola Company

McDonald's Corp.

3IM Company

Merck &amp; Co. Inc.

Microsoft Corporation

MNike, Inc.

Pfizer Inc.

The Procter Zamp; Gamble Company
ATRamp;T, Inc.

The Trawvelers Companies, Inc.
UnitedHealth Group Incorporated
United Technologies Corporation

Visa Inc.

Verizon Communications Inc.

Wal-Mart Stores Inc.

Exxon Mobil Corporation

E. I.

lasttrade
aa.67
128.86
lal.34
26.32
116.32
Ja.se
Sa.ae
26.48
189.938
ag.24
164.16
33.95
las.16
58,28
42.73
95.21
158.85
S9.a7v
49.58
a5.5e
3e.34
88.11
35,98
1a2.435
a5.11
la7 .45
248.84
51.58
82.96
as.a9

2813-11-18
2813-11-159
2813-11-28
2813-11-21
2813-11-22
2813-11-25
2813-11-26
2813-11-27
2813-11-29
2813-12-82
2813-12-83
2813-12-p4
2813-12-85
2813-12-86
2813-12-89
2813-12-18
2813-12-11
2813-12-12

open
81.954487
81.498863
82.882317
81.744151
83.8192449
83.412985
83.833676
84.343547
84.959142
85.892126
83.976989
83.383123
83.362986
84.663688
85.2454594
a4.4598249
84.365197
82.874814

close
81.45
81.57
8l.36
83.85
82.95
83.68
84,17
ad.67
84,88
84,37
a3.78
83.59
83.63
85.88
84,83
84,37
23,86
82.48

high
82.883852
a8l.935457
82.517348
83.899454
83.829141
83.848171
a4, 664594
a84.739248
85.265818
85.596624
84.412256
ad, 322831
a84.875156
85.158268
85.473826
84.815146
ad, 751813
83.369412

low
81.271946
81.382851
81.873138
81.684795%
82.475152
83.175486
83.784217
84 .866557
84.593118
84,241482
83.294418
82.8579859
83.244198
84.426277
84,434202
84.162265%
82.918985
82.318972

volume
3184568
2775668
351asaa
43552688
26098308
3657768
4396568
2528008
2144668
3628308
3546168
3579768
3e77e08
2666608
2436508
23542068
3782388
3574368
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>>> djidf.index
Int64Index([O, 1, 2, 3,4,5,6,7,8,9, 10,11, 12, 13, 14, 15, 16, 17, 18, 19, 20,
21, 22, 23, 24, 25, 26, 27, 28, 29], dtype='int64')
>>> djidf.columns
Index([u'code’, u'name’, u'lasttrade'], dtype='object')
>>> dijdf.values
array([['AXP', 'American Express Company', '90.67'],
['BA', 'The Boeing Company', '128.86'],

['XOM', 'Exxon Mobil Corporation', '95.09']], dtype=object)
>>> djidf.describe
<bound method DataFrame.describe of code name lasttrade
0 AXP American Express Company 90.67
1 BA The Boeing Company 128.86

29 XOM Exxon Mobil Corporation 95.09
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>>> quotesdf.index
Index([u'2013-11-18', u'2013-11-19', u'2013-11-20', u'2013-11-21',
u'2013-11-22', u'2013-11-25', u'2013-11-26', u'2013-11-27/,

-04-08', u'2014-04-09', u'2014-04-10', u'2014-04-11', ...],
dtype='object’)
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>>> djidf.head(S)/—l

code name lasttrade
0 AXP American Express Company 90.67
1 BA The Boeing Company  128.86
2 CAT Caterpillar Inc. 101.34
3 CSCO Cisco Systems, Inc. 26.32
4 CVX Chevron Corporation 116.32
[5 rows x 3 columns] :
>>> djidftail(s) — | df[25:]
code name lasttrade
25 UTX United Technologies Corporation 107.45
26 Vv Visa Inc. 248.84
27 VZ Verizon Communications Inc. 51.50
28 WMT Wal-Mart Stores Inc. 82.96
29 XOM Exxon Mobil Corporation 95.09

[5 rows x 3 columns]

wipR - B
Lml.arg.cn
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code name lasttrade N 2 S
a AXP American Express Company 98.a67 ]9E¢:|=7’U_I‘ :
1 BA& The Boeing Company 128.86
2 CAT Caterpillar Inc. 181.34 \ X2/
3 CsCO Cisco Systems, Inc. 26.32 [ J lﬁj::F;rj'
4 CWX Chevron Corporation 116.32
5 Do E. I. du Pont de Memocurs and Company 78.58 N 2
6 DIS The Walt Disney Company 9@. 36 L4 lﬁj::':ﬁl.l
7 GE General Electric Company 26.46
3 G5 The Goldman Sachs Group, Inc. 189.98 \ avd S,
a9 HD The Home Depot, Inc. 9g8.24 i lﬁj::plziik
12 IBM Internaticnal Business Machines Corporation 164.16
11 INTC Intel Cu:nrl*por"atlon 33.95 ° Ifrk\?a AZ. \?E 52
12 IND Johnson &amp; Johnson 188.16 )Fﬁl_ =< l_ =|=
13 JIPM JPMorgan Chase Zamp; Co. 6@.28
14 Ko The Cocca-Cocla Company 42.73 open close high low volume
= Hevenald's Corp.  sel2i| |aoiiis siosaisy siiis szomess sizai sicies
16 34 Company 158.85 2813-11-268 82.862317 81.36 B82.517348 81.873138 3518568
17 MRK Merck &amp; Co. Inc. 59.8a7 2813-11-21 S1.744151 §3.85 83.899464 51.684795 4355286
18 MSFT Microsoft Corporation 49.58 2813-11-22 83.819249 §2.95 53.829141 852.475152 2696388
19  NKE Nike, Inc. 95.5@ 2813-11-25 83.412985 83.68 B53.848171 B83.175486 IESTTER
28 PEFE pPfizer Inc. 3@.34 2813-11-26 B83.833676 84.17 B84.664594 83.784217 489638606
21 PG The Procter Zamp; Gamble Company 88.11 2813-11-27 84.343547 84.67 B84.739248 84.866557 2528068
2813-11-29 §4.959142 84.88 B85.265818 84.593116 2144668
22 T AT&amp;T, Inc. 35.9@ 2813-12-82 85.892126 84.37 B55.596624 54.241482 3628808
23 TRV The Travelers Companies, Inc. 182.43 2813-12-83 B83.976989 83.78 54.412256 B53.204418 3545188
24 UNH UnitedHealth Group Incorporated 95.11 2813-12-84 53.383123 83.59 BS4.322831 B2.857969 I5797eR
25 UTX United Technologies Corporation 187.45 2813-12-65 B83.3629066 83.63 B84.875156 83.244198 IETFTEED
25 v Visa Inc. 248. B4 2813-12-86 B84.663680 85.88 B85.158268 B84.426277 2666668
37 vz Verizon Communications Inc. <158 2013-12-89 B5.245494 84.83 85.473826 84.434292 2436568
2813-12-18 84.459829 84.37 84.815146 B84.162265 2354268
28 WiT Wal-Mart Stores Inc. 82.96 2813-12-11 84.365197 83.88 B84.751813 82.918965 3752380
29 XoM Exxon Mobil Corporation 95.89 2@13-12-12 S2.874814 S2.48 53.3659412 §2.31@972 3574388
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>>> quotesdf[u'2013-12-02:0u'2013-12-06]

open close high low volume
2013-12-02 85.092126 84.37 85.596624 84.241402 3620800
2013-12-03 83.976989 83.70 84.412256 83.294410 3546100
2013-12-04 83.303123 83.59 84.322031 82.857969 3579700
2013-12-05 83.362906 83.63 84.075156 83.244198 3677800
2013-12-06 84.663680 85.00 85.158268 84.426277 2666600

[5 rows x 5 columns]




7 ETEER T AV AE /A

2 ?
° ST i
UEEAT ¢
o RS
- H&

i

SR

>>> djidf['code’]

0 AXP
1 BA
2 CAT
29 XOM

Name: code, dtype: object

>>> djidf.code

0 AXP
1 BA
2 CAT
29 XOM

Name: code, dtype: object
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ASTHF

djidf['code’, 'lasttrade’]
djidf['code':'lasttrade’]
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>>> djidf.loc[1:5,]

code name lasttrade
1 BA The Boeing Company 128.86
2 CAT Caterpillar Inc.  101.34
3 CSCO Cisco Systems, Inc. 26.32
4 CVX Chevron Corporation 116.32

5 DD E. I. du Pont de Nemours and Company  70.80
[5 rows x 3 columns]
>>> djidf.loc[:,[ code’, lasttrade’]]
code lasttrade
0 AXP 90.67
1 BA 128.86
2 CAT 101.34

29 XOM  95.09
[30 rows x 2 columns]
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>>> djidf.loc[1:5,[ code’, lasttrade’]]
code lasttrade

1 BA 128.86

2 CAT 101.34

3 CSCO 26.32

4 CVX 116.32

5 DD 70.80

[5 rows x 2 columns]

>>> djidf.loc[1, lasttrade’]
'128.86°

>>> djidf.at[1, lasttrade’]
'128.86'
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>>> djidf.loc[1:5,] ) 1]
code lasttrade

1 BA 128.86

2 CAT 101.34

3 CSCO 26.32

4 CVX 116.32

5 DD 70.80

>>> djidf.iloc[1:6,[0,2]]
code lasttrade

1 BA 128.86

2 CAT 101.34

3 CSCO 26.32

4 CVX 116.32

5 DD 70.80
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>>> djidf.loc[1, ]
'128.86'

>>> djidf.at[1, ]
'128.86'

>>> djidf.iloc[1,2]
'128.86'

>>> djidf.iat[1,2]
'128.86'
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201 4&5’35 >>> quotesdf[quotesdf.index >= u'2014-01-01]
open close high low volume
=R P H—E 2014-01-02 89.924438 88.49 90.102506 88.420751 5112000

__,_j:j(‘,i.\_\ 2014-01-03 88.186377 88.77 89.106325 87.671998 3888500
-01- : : : 4134 28447
NEI201 451 2014-01-06 88.730000 88.73 89.274052 88.413460 2844700

TS5 | 2014-03-28 89.531554 89.72 90.811002 89.263763 3138900
95HIICSR ?

[221 rows x 5 columns]

Jij:z%jj_ft . >>> quotesdf[(quotesdf.index >= 1'2014-01-01") & (quotesdf.close >= 95)]

open close high low volume
X4 ISE 2014-06-09 94.532820 95.02 95.328216 94.105295 3825200
2014-06-18 94.204662 95.01 95.039827 93.538518 2454800
2014-07-03 95.031492 95.29 95.389426 94.673558 1633800

[3 rows x 5 columns]
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REBFEITSHE =

SOETHT T AL
7 F30R RS EI >>> djidf.mean(columns = 'lasttrade’)
® —REKMESF lasttrade  91.533667
98 ? RE&IT dtype: float64
—IRERAAIN KT >>> djidf[djidf.lasttrade >= 120].name
&1 208N F] 1 The Boeing Company
& 7 8 The Goldman Sachs Group, Inc.
) 10 International Business Machines Corporation
16 3M Company
26 Visa Inc.
Name: name, dtype: object




"W

FITE=EEEA
el —EFRREE K
FEkD BIAOREL ?

FirEEEEA
i) ling== SR 73]
RN AUBKER
&R ?

CO@0Q _ wnR - gl
- urrl.org.ch

RIERFIT S b =

>>> |en(quotesdf[quotesdf.close > quotesdf.open])
131

>>> |en(quotesdf)-131

120

>>> status = np.sign(np.diff(quotesdf.close))
>>> status
array([1.,-1., 1.,-1,, 1, 1,1, 1,-1,-1,-1, 1, 1,

1,-1,-1])
>>> status[np.where( status == 1.)].size
130
>>> status[np.where( status ==-1.)].size

120
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>>> djidf.sort(columns = 'lasttrade’)

code name lasttrade
3 CSCO Cisco Systems, Inc. 26.32
7 GE General Electric Company 26.46
20 PFE Pfizer Inc. 30.34
11 INTC Intel Corporation 33.95
8 GS The Goldman Sachs Group, Inc. 189.98
26 Vv Visalnc. 248.84

[30 rows x 3 columns]

>>> djidf.sort(columns = 'lasttrade’)[27:].name

10 International Business Machines Corporation
8 The Goldman Sachs Group, Inc.

26 Visa Inc.
Name: name, dtype: object
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>>> t = quotesdf[(quotesdf.index >= '2014-01-01") & (quotesdf.index < '2014-02-01")]
>>> t

open close high low volume
2014-01-02 89.924438 88.49 90.102506 88.420751 5112000
2014-01-03 88.186377 88.77 89.106325 87.671998 3888500

2014-01-30 85.741393 85.91 86.267049 85.364508 4259000
2014-01-31 84.577859 84.32 85.202672 84.210906 4778000
[21 rows x 5 columns]

>>> len(t)

21
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Output:
10 23
# Filename: quotesmonth.py 7 22
import time 12 21
9 21
listtemp = [] 8 21
foriinrange(0,len(quotesdf)): 6 21
temp = time.strptime(quotesdf.index[i],"%Y-%m-%d") > 21
listtemp.append(temp.tm_mon) g %1
orint listtemp Y
tempdf = quotesdf.copy() 11 19
tempdf[ month'] = listtemp 2 19
orint tempdf['month']l.value_counts() dtvne: int64




Q000 _ wug -g@
- uml.urg.cn

FADythonItizE

GROUPING



_____________________

CO@0Q _ wnR - gl
- urrl.org.ch

GroupingHIlli
@ Splitting

@ Applying

(3 Combining



7 G HE—EEEA B HOREFFR R ?
>

>>> tempdf.groupby('month’).count()
open close high low volume month

month

1 21 21 21
2 19 19 19
3 21 21 21
10 23 23 23
11 20 20 20
12 21 21 21

[12 rows x 6 columns]

21
19
21

23
20
21

21
19
21

23
20
21

g

21
19
21

23
20
21

>>> tempdf.groupby('month').count().month
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Output:
month

1 21

2 19

3 21

4 21

5 21

6 21

7 22

8 21

9 21

10 23

11 20

12 21
Name: month,
dtype: int64
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>>> tempdf.groupby('month’).sum().volume
month
1 104874000

2 76173800
3 71488400
4 84786400

9 85341400

10 120822100

11 67906300

12 67589400
Name: volume, dtype: float64
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mean()
min()

max()
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>>> g = tempdf.groupby('month’)
>>> gvolume = g['volume']
>>> print gvolume.sum()
month
1 104874000
2 76173800
3 71488400

10 120822100
11 67906300
12 67589400
Name: volume, dtype: float64
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Append

>>> p = quotesdf[:2]
>>>p

open
2013-11-18 81.954487
2013-11-19 81.490863
[2 rows x 5 columns]

close high low
81.45 82.083082 81.271946
81.57 81.985467 81.382051

>>> q = quotesdf[u'2014-01-01":0"2014-01-057]

>>>

open
2014-01-02 89.924438
2014-01-03 88.186377
[2 rows x 5 columns]
>>> p.append(q)

open
2013-11-18 81.954487
2013-11-19 81.490863
2014-01-02 89.924438
2014-01-03 88.186377
[4 rows x 5 columns]

close high low
88.49 90.102506 88.420751
88.77 89.106325 87.671998

close high low
81.45 82.083082 81.271946
81.57 81.985467 81.382051
88.49 90.102506 88.420751
88.77 89.106325 87.671998

volume
3104800
2775000

volume
5112000
3888500

volume
3104800
2775000
5112000
3888500
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Concat

>>> pieces = [tempdf[:5], tempdf[len(tempdf)-5:]]
>>> pd.concat(pieces)

2013-11-18
2013-11-19
2013-11-20
2013-11-21
2013-11-22
2014-11-11
2014-11-12
2014-11-13
2014-11-14
2014-11-17

open close
81.954487 81.45
81.490863 81.57
82.062317 81.36
81.744151 83.05
83.019249 82.95
92.280000 91.74
91.160000 91.55
91.700000 91.07
91.070000 90.67
90.240000 90.13

[20 rows x 6 columns]

high
82.083082
81.985467
82.517340
83.099464
83.029141
92.590000
91.670000
91.700000
91.240000
90.260000

low
81.271946
81.382051
81.073138
81.684795
82.475152
91.490000
91.100000
90.940000
90.350000
89.650000

AR - EiE
uml.org.cn

volume month

3104800
2775000
3510500
4355200
2690300
2719800
3825200
3637900
2361600
2620500

11
11
11
11
11
11
11
11
11
11
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Concat 48]

NS A

E’ﬂﬂﬂ‘%‘é&%&}% ? >>> p!ecel = quotesdf[:3]
>>> piece2 = tempdf[:3]

>>> pd.concat([piecel,piece2],ignore_index = True)

close high low month open volume

objs axis 0 81.45 82.083082 81.271946  NaN 81.954487 3104800
ioin ioin_axes 1 81.57 81.985467 81.382051  NaN 81.490863 2775000
- 2 81.36 82.517340 81.073138  NaN 82.062317 3510500

keys levels 3 81.45 82.083082 81.271946 11 81.954487 3104800
4 81.57 81.985467 81.382051 11 81.490863 2775000

names verify_integrity = 5 g1 365 82.517340 81.073138 11 82.062317 3510500

ignore_index

[6 rows x 6 columns]
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| code | month | volume | ©

AXP KO
AXP
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KO
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>>> djidf =2 AKdT
\ \—\ \ code name lasttrade wvolume code month
4\ . Dl e AXP American Express Company 9e.13 month
1 BA The Boeing Company 125.42
2 CAT Caterpillar Inc. 181.7@ 1 le4574m88 AXP 1
O O J\— 3 Csco Cisco Systems, Inc. 26.47 2 7Bl73B8e@ AXP 2
/. \L\ A 4 VX Chevron Corporation 115.75 3 71458488 AXP 3
5 DD E. I. du Pont de Nemours and Company 7e.47 4 s478648E AXP 4
N /—/\ 6 DIS The Walt Disney Company 98.41 [ 558019868 AXP [
® I—F¥8TR | ¢ e el vy 228 | |6 coszaeee e
9 HD The Home Depot, Inc. 93.83 7 63452988 AXP 7
\ AN E ﬁg 18 IEM International Business Machines Corporation 164.16 8 g3av7sea  AxXP 8
M 2O ichnER 11 INTC Intel Corporation 34.24 | |9 85341488 AXP a
12 INT Johnson &amp; Jchnson 183.3@ 18 12832218 AXP 1a
( @’A/ \—j{t‘ﬁ% ) ﬁ :'Eg JP'“$;EEE Chaielaagpi Co. ig-gg 11 67985388 AXP 11
= e Coca-Cola Company .
E A D 15 MCD McDonald's Corp. 95.97 12 §7583488  AXP 12
16 MMM 3M Company 158.69 1 2834868908 ko 1
30 éf 17 MRK Merck &amp; Co. Inc. s9.a5 | |2 385231988 KO 2
1 JARVAY 18 MSFT Microsoft Corporation 49,46 3 349673700 KO 3
19 NKE Nike, Inc. 96.86 4 IR2724706 KO 4
m/ \H H}'L E 2e PFE pfizer Inc. 3e.32 5 2136526488 KO 5
21 PG The Procter &amp; Gamble Company 87.84
x x m”‘—"‘ 22 T AT&amp;T, Inc. 35.85 & 281965288 Ko &
23 TRV The Travelers Companies, Inc. 182.75 7 282985288 Ko 7
24 UNH UnitedHealth Group Incorporated 96.47 8 247854800 KO 8
25 UTX United Technologies Corporation 187.37 9 31444353186 KO 9
26 v visa Inc. 249.80 18 5295415988 KO 18
3; N‘:HZ_ Verizonmcim:uniczzions inc. :;;—? 11 265863068 KO 11
al-Mar ores Inc. .
d h | 29 X0M Exxon Mobil Corporation 95.11 12 381144508 Ko 12
code|[name|[month|volumes

[3@ rows x 3 columns] [24 rows x 3 columns]




>>> pd.merge(djidf, AKdf, on = 'code’)

code
0
1
2
3
4
19 KO
20 KO
21 KO
22 KO
23 KO

Join

name lasttrade volume month

AXP American Express Company
AXP American Express Company
AXP American Express Company
AXP American Express Company
AXP American Express Company

The Coca-Cola Company
The Coca-Cola Company
The Coca-Cola Company
The Coca-Cola Company
The Coca-Cola Company

[24 rows x 5 columns]
>>> pd.merge(djidf AKdf,on = ‘code’).drop(['lasttrade'],axis = 1)

90.13
90.13
90.13
90.13
90.13

42.92 247854800
314443100
529541900

42.92
42.92
42.92
42.92

104874000

76173800
71488400
84786400
65091900

1
2
3
4
5

8
9
10

265863000 11
301144500 12

OQ  wkP -8

@
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code name
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
AXP  American Express Company
9 AXP American Express Company
18 AXP American Express Company
11 AXP American Express Company
12 KO The Coca-Cola Company
13 KO The Coca-Cola Company
14 KO The Coca-Cola Company
15 KO The Coca-Cola Company
16 KO The Coca-Cola Company
17 KO The Coca-Cela Company
18 KO The Coca-Cola Company
19 KO The Coca-Cola Company
28 KO The Coca-Cola Company
21 KD The Coca-Cola Company
22 KD The Coca-Cola Company
23 KO The Coca-Cola Company

04 =l O W1 = W R @

[24 rows % 4 columns]

volume month
184874808
76173508
71485486
84786488
65891988
Ba5226888
£3452988
a3a77888
85341406
128822108 18
67986308 11
67589408 12
28948a%88 1
385231988 2
34046737688 3
382724788 4
213626480 5
B

7

8

(= I R R T B S W I

2819652880
2829852880
2478548880
3lasqqslee 9
529541968 18
2628630080 11
3@l1l4456@ 12
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