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FA2 < % (Syllabus)

¥ = (Week) P #F (Date) P % (Subject/Topics)

1 2016/02/17 Course Orientation for Social Computing and
Big Data Analytics
(R385 2 2 Bolh A 47 3R 4 5)

2 2016/02/24 Data Science and Big Data Analytics:
Discovering, Analyzing, Visualizing and Presenting Data

(T3 2 ey 4
Bk A4 AL ERT A

3 2016/03/02 Fundamental Big Data: MapReduce Paradigm,
Hadoop and Spark Ecosystem

(= #cdp A #_: MapReducet # -

Hadoop¥? Spark# #g % %t)



A2 < % (Syllabus)

¥ = (Week) P #F (Date) P % (Subject/Topics)

4 2016/03/09 Big Data Processing Platforms with SMACK:
Spark, Mesos, Akka, Cassandra and Kafka
(~ &y g2 T 5 SMACK

Spark, Mesos, Akka, Cassandra, Kafka)

5 2016/03/16 Big Data Analytics with Numpy in Python
(Python Numpy = #icdz ~ 17)

6 2016/03/23 Finance Big Data Analytics with Pandas in Python
(Python Pandas P4 7% ~ #cdz 4 7)

7 2016/03/30 Text Mining Techniques and

Natural Language Processing
(% F 48 2 4T AT p RS D)
8 2016/04/06 Off-campus study (x4 7 rcpE B p )



A2 < % (Syllabus)

¥ = (Week) P #F (Date) P % (Subject/Topics)
9 2016/04/13 Social Media Marketing Analytics
(ALF-hE 17 40 & 47)
10 2016/04/20 # ¥ 22 (Midterm Project Report)
11 2016/04/27 Deep Learning with Theano and Keras in Python
(Python Theano v Keras /% & & % )
12 2016/05/04 Deep Learning with Google TensorFlow
(Google TensorFlow ;& & & %)

13 2016/05/11 Sentiment Analysis on Social Media with
Deep Learning
(R 5 ¥ ALFLR R A 47)



¥ =% (Week)

14
15
16

17
18

A2 < % (Syllabus)

2016/05/18
2016/05/25
2016/06/01

2016/06/08
2016/06/15

p #p (Date) P % (Subject/Topics)

Social Network Analysis (4 ¢ 3 3 4 7)
Measurements of Social Network (7+ € 4 % & 7])
Tools of Social Network Analysis

(A€ P i1 2

Final Project Presentation | (f X 3¢ 2. 1)

Final Project Presentation Il (#f 23R 2 1)
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Wes McKinney (2012),
Python for Data Analysis: Data Wrangling with
Pandas, NumPy, and IPython, O'Reilly Media

Data Wrangling wiPPEHIHSNEmPy, and IPython

Python for
Data Analysis

O'REILLY* Wes McKinney

Copyrighted Material

http://www.amazon.com/Python-Data-Analysis-Wrangling-IPython/dp/1449319793/




Yves Hilpisch,

Python for Finance: Analyze Big Financial Data,

O'Reilly, 2014
' '

NANCIAL DATA

Yves Hilpisch

http://www.amazon.com/Python-Finance-Analyze-Financial-Data/dp/1491945281
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Yves Hilpisch (2015),

Derivatives Analytics with Python:
Data Analysis, Models, Simulation, Calibration and Hedging, Wiley

-v'-—j-v‘,_";-.‘11“‘;‘;,:.:3"{‘.‘\‘("\; 4
Wiley Finance Series x| w0

Derivati
Analytics
with

Python

Data Analysis, Models, Simulation,
Calibration and Hedging

' 4

-
-~

YVES HILPISCH

»

http://www.amazon.com/Derivatives-Analytics-Python-Simulation-Calibration/dp/1119037999/




Michael Heydt,
Mastering Pandas for Finance,
Packt Publishing, 2015

Mastering pandas
for Finance

el . 4] open source:d

http://www.amazon.com/Mastering-Pandas-Finance-Michael-Heydt/dp/1783985100 11
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overview // get pandas // documentation / community // talks

Python Data Analysis Library

pandas is an open source, BSD-licensed library providing high-performance, easy-to-
use data structures and data analysis tools for the Python programming language.

Note

We are proud to announce that pandas has become a sponsored project of the
(NUMFocus organization). This will help ensure the success of development of
pandas as a world-class open-source project.

0.18.0 Final (March 13, 2016)

This is a major release from 0.17.1 and includes a small number of APl changes,
several new features, enhancements, and performance improvements along with a
large number of bug fixes. We recommend that all users upgrade to this version.

Highlights include:

= pandas >= 0.18.0 will no longer support compatibility with Python version 2.6
GH7718 or version 3.3 GH11273

= Moving and expanding window functions are now methods on Series and
DataFrame. similar to .arounbv. See here

http://pandas.pydata.org/

VERSIONS

Release
0.18.0 - March 2016
download // docs // pdf

Development
0.18.1 - April 2016
github // docs

Previous Releases

0.17.1 - download // docs // pdf
0.17.0 - download // docs // pdf
0.16.2 - download // docs // pdf
0.16.1 - download // docs // pdf
0.16.0 - download // docs // pdf
0.15.2 - download // docs // pdf
0.15.1 - download // docs // pdf
0.15.0 - download // docs // pdf
0.14.1 - download // docs // pdf
0.14.0 - download // docs // pdf
0.13.1 - download // docs // pdf
0.13.0 - download // docs // pdf
0.12.0 - download // docs // pdf

0.11.0 - download // docs // pdf

P
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pandas

Python Data Analysis
Library

providing high-performance, easy-to-use
data structures and data analysis tools
for the Python programming language.

13



pandas: powerful Python data analysis toolkit

pandas 0.18.0 documentation »

next | modules | index

Table Of Contents

What's New
Installation
Contributing to pandas

Frequently Asked Questions (FAQ)

Package overview

10 Minutes to pandas

Tutorials

Cookbook

Intro to Data Structures
Essential Basic Functionality
Working with Text Data
Options and Settings

Indexing and Selecting Data
Multiindex / Advanced Indexing
Computational tools

Working with missing data
Group By: split-apply-combine
Merge, join, and concatenate
Reshaping and Pivot Tables
Time Series / Date functionality
Time Deltas

Categorical Data

Visualization

Style

10 Tools (Text, CSV, HDFS5, ...)
Remote Data Access
Enhancing Performance
Sparse data structures
Caveats and Gotchas

rpy2 / R interface

pandas Ecosystem
Comparison with R / R libraries
Comparison with SQL
Comparison with SAS

pandas: powerful Python data analysis toolkit

PDF Version

Zipped HTML

Date: March 17, 2016 Version: 0.18.0

Binary Installers: http://pypi.python.org/pypi/pandas

Source Repository: http://github.com/pydata/pandas

Issues & ldeas: https://github.com/pydata/pandas/issues

Q&A Support: http://stackoverflow.com/questions/tagged/pandas
Developer Mailing List: http://groups.google.com/group/pydata

pandas is a Python package providing fast, flexible, and expressive data structures designed to make working with
“relational” or “labeled” data both easy and intuitive. It aims to be the fundamental high-level building block for doing
practical, real world data analysis in Python. Additionally, it has the broader goal of becoming the most powerful
and flexible open source data analysis / manipulation tool available in any language. It is already well on its
way toward this goal.

pandas is well suited for many different kinds of data:

« Tabular data with heterogeneously-typed columns, as in an SQL table or Excel spreadsheet

« Ordered and unordered (not necessarily fixed-frequency) time series data.

« Arbitrary matrix data (homogeneously typed or heterogeneous) with row and column labels

« Any other form of observational / statistical data sets. The data actually need not be labeled at all
to be placed into a pandas data structure

The two primary data structures of pandas, series (1-dimensional) and pataFrame (2-dimensional), handle the vast

maniaribi Af hminanl sina Annan in finAanan ababintian caanial aninnan And manu Aavane AfF Anninanviasn Cave D vinaea

http://pandas.pydata.org/pandas-docs/version/0.18.0/
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pandas:
powerful Python data analysis toolkit

* Tabular data with heterogeneously-typed columns,
as in an SQL table or Excel spreadsheet

* Ordered and unordered (not necessarily fixed-
frequency) time series data.

* Arbitrary matrix data (homogeneously typed or
heterogeneous) with row and column labels

* Any other form of observational / statistical data
sets. The data actually need not be labeled at all to
be placed into a pandas data structure

15



Series

DataFrame
The two primary data structures of
pandas, Series (1-dimensional) and
DataFrame (2-dimensional), handle
the vast majority of typical use
cases in finance, statistics, social

science, and many areas of
engineering.



pandas DataFrame

* DataFrame provides everything that
R’s data.frame provides and much

maore.

* pandas is built on top of NumPy and
is intended to integrate well within a
scientific computing environment
with many other 3rd party libraries.



pandas
Comparison with SAS

pandas_______SAS

DataFrame data set
column variable
row observation
groupby BY-group

NaN
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2,040.00 ~sp W T 17,475.00 Av‘wf* RNV 4,428.25 . v
W W
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conda update pandas

| NN &) Macintosh HD — -bash — 80x8

iMydaytekiMacBook-Pro:/ imyday$ conda update pandas
Using Anaconda Cloud api site https://api.anaconda.org
Fetching package metadata:

# All requested packages already installed.

# packages in environment at //anaconda:

"

pandas 9.18.0 npll@py27_0
iMydaytekiMacBook-Pro:/ imyday$ [

20



jupyter notebook

imyday — jupyter-notebook — 90x7

iMydaytekiMacBook-Pro:~
020:

[I @5

[I ©5:
[I @5:

[I 85:

twice

00:

00

00:

to

skip confirmation).

imyday$ jupyter notebook

21.870 NotebookApp] Serving notebooks from local directory: /Users/imyday

21.870 NotebookApp] @ active kernels

:21.870 NotebookApp] The Jupyter Notebook is running at: http://localhost:8888/
21.870 NotebookApp! Use Control-C to stop this server and shut down all kernels (




Jupyter New Python 2 Notebook

€ > C [D localhost:8888/tree Q 3y
s—
— Jupyter
Files Running Clusters
Select items to perform actions on them. Upload o
- @ Text File ’
Folder
(3 Applications
Terminal
(O Desktop
Notebook
(O Development lenoors
Python 2

O 0 0 0 0 0 0 B B @B @B @B @O

(O Documents
(O Downloads
(O Dropbox
(O Movies

(O Music

(3 OneDrive
(O Pictures
(O Public

(D SCDBA

O SMAP
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Jupyter New Python 2 Notebook

C | [ localhost:8888/notebooks/SCDBA/FinancePandas.ipynb

- Ju pyter FinancePandas Last Checkpoint: 7 h

ours ago (unsaved changes)

Insert Cell Kernel Help

& @ B 4+ v M B C Cod

le  Edit View Python2 O
+ 4 @  CellToolbar
In [1]: impo

UmPY np
impo. t p ndas as pd
im p atplotlib.pyplot as plt
pr ello Pandas'
Hello nda

import numpy as np
import pandas as pd

import matplotlib.pyplot as plt
print ( 'Hello Pandas')
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echo SSHELL

iMydaytekiMacBook-Pro:~ imyday$ echo $SHELL
/bin/bash
iMydaytekiMacBook-Pro:~ imyday$ |

24



ls —a
touch ~/.bash profile; open ~/.bash profile

.bash_profile

@) O A imyday — -bash — 80x19
iMydaytekiMacBook-Pro:~ imyday$ echo $SHELL

/bin/bash

'iMydaytekiMacBook-Pro:~ imyday$ 1ls -a

. .dropbox Development
‘e .filezilla Documents

. CFUserTextEncoding .gitconfig Downloads
.DS_Store .gradle Dropbox
.Trash . ipynb_checkpoints Library
.adobe . ipython Movies
.android . jupyter Music
.bash_history .matplotlib OneDrive
.bash_profile . Npm Pictures
.bash_sessions .oracle_jre_usage Public
.conda . plugman SCDBA
.config .python_history SMAP

. continuum .ssh VirtualBox VMs
.cordova Applications tmp

. CUpsS Desktop

iMydaytekiMacBook-Pro:~ imyday$ touch ~/.bash_profile; open ~/.bash_profilel

25



bash profile

[ NON 2 imyday — vim « sudo — 80x19

#added by Anaconda2 2.5.0 installer
export PATH="//anaconda/bin:$PATH"
export LC_ALL=en_US.UTF-8

export LANG=en_US.UTF-8

¢ 2 2 2 2 2 Q2 2 2 2 X ¢ 22

.bash_profile" 4L, 121C written

26



® 0 A imyday — -bash — 80x34

'iMydaytekiMacBook-Pro:~ imyday$ ls -a -1
total 112

drwxr-xr-x+ 45 imyday staff 1530 Mar 23 ©8:29 .

drwxr=xr-x 8 root admin 272 Oct 2 10:04 ..

—[——————— 1 imyday staff 7 0ct 22 2014 .CFUserTextEncoding
-rw=r-—r——@ 1 imyday staff 24580 Mar 23 05:47 .DS_Store
drwx—————— 11 imyday staff 374 Mar 23 05:17 .Trash
drwxr=xr—x 4 imyday staff 136 Sep 22 2013 .adobe
drwxr=xr-=x 18 imyday staff 612 Sep 30 18:02 .android
—-rW——————— 1 imyday staff 7383 Mar 23 08:29 .bash_history
—-rw—r——r—-— 1 root staff 121 Mar 23 08:26 .bash_profile
drwxr-xr-x 113 imyday staff 3842 Mar 23 08:29 .bash_sessions
drwxr=xr-x 3 imyday staff 102 Mar 16 06:40 .conda
drwxr=xr—x 3 imyday staff 102 Nov 17 2013 .config
drwxr=xr-=x 2 root staff 68 Mar 15 07:46 .continuum
drwxr=xr-x 4 imyday staff 136 Sep 30 2013 .cordova
drwx—————— 3 imyday staff 102 Oct 20 2013 .cups
drwx—————-— 11 imyday staff 374 Mar 23 03:18 .dropbox
drwx—————— 7 imyday staff 238 Mar 16 15:15 .filezilla
—-rw—r——r—-— 1 imyday staff 48 Nov 17 2013 .gitconfig
drwxr=xr—x 6 imyday staff 204 Oct 1 2014 .gradle
drwxr=xr—x 3 imyday staff 102 Mar 23 07:30 .ipynb_checkpoints
drwxr=xr—x 5 imyday staff 170 Mar 15 ©08:29 .ipython
drwxr=xr-=x 3 imyday staff 102 Mar 16 07:36 .jupyter
drwxr=xr—x 2 imyday staff 68 Mar 23 07:35 .matplotlib
drwxr-xr-x 362 imyday staff 12308 Oct 28 18:04 .npm

drwxr=xr—=x 4 imyday staff 136 Oct 28 07:45 .oracle_jre_usage
drwxr=xr—x 4 imyday staff 136 Oct 28 18:04 .plugman
-rW——————— 1 imyday staff 7 Mar 16 07:39 .python_history
drwx—————-— 5 imyday staff 170 Nov 17 2013 .ssh

—-W——————— 1 root staff 738 Mar 23 08:29 .viminfo
drwxr=xr—x 3 imyday staff 102 Oct 28 15:58 Applications
drwx—————-— + 6 imyday staff 204 Mar 23 03:22 Desktop
drwxr=xr—x 6 imyday staff 204 Oct 1 2014 Development




ls —a -1
.bash_profile

[ NON | A imyday — -bash — 80x20
'iMydaytekiMacBook-Pro:~ imyday$ 1ls -a -1

total 112

drwxr=xr-x+ 45 imyday staff 1530 Mar 23 08:29 .

drwxr=xr—x 8 root admin 272 Oct 2 10:04 ..

-f—————— 1 imyday staff 7 Oct 22 2014 .CFUserTextEncoding
-rw=r——r——@ 1 imyday staff 24580 Mar 23 05:47 .DS_Store
drwx—————-— 11 imyday staff 374 Mar 23 ©5:17 .Trash

drwxr=xr—x 4 imyday staff 136 Sep 22 2013 .adobe
drwxr=xr-—x 18 imyday staff 612 Sep 30 18:02 .android
-rW=——————— 1 imyday staff 7383 Mar 23 08:29 .bash_history
-rw=r——r—— 1 root staff 121 Mar 23 08:26 .bash_profile
drwxr=xr-x 113 imyday staff 3842 Mar 23 ©8:29 .bash_sessions

drwXxr=xr-—x 3 imyday staff 102 Mar 16 06:40 .conda
drwxr=xr-x 3 imyday staff 102 Nov 17 2013 .config
drwxr=xr-x 2 root staff 68 Mar 15 07:46 .continuum
drwXr=xr-—x 4 imyday staff 136 Sep 30 2013 .cordova
drwx—————- 3 imyday staff 102 Oct 20 2013 .cups
drwx—————- 11 imyday staff 374 Mar 23 03:18 .dropbox
drwx—————-— 7 imyday staff 238 Mar 16 15:15 .filezilla
-rw=r——r—- 1 imyday staff 48 Nov 17 2013 .gitconfig




S sudo vim ~/.bash profile

[ NON | A imyday — -bash — 80x20

d rwx———- 5 imyday staff 170 Nov 17 2013 .ssh
-rW——————— 1 root staff 766 Mar 23 08:43 .viminfo
drwxr=xr—x 3 imyday staff 102 Oct 28 15:58 Applications
drwx—————-— + 6 imyday staff 204 Mar 23 03:22 Desktop
drwXr=xr—=x 6 imyday staff 204 Oct 1 2014 Development
drwx—————-— + 25 imyday staff 850 Mar 23 05:09 Documents
drwx—————-— + 3B imyday staff 1292 Mar 23 04:17 Downloads
drwx—————- @ 31 imyday staff 1054 Mar 23 03:18 Dropbox
drwx—————-— @ 71 imyday staff 2414 Mar 15 08:26 Library
drwx—————-— + 9 imyday staff 306 Jan 9 2015 Movies
drwx—————— + 5 imyday staff 170 Jun 6 2013 Music
drwx—————-— @ 7 imyday staff 238 Dec 23 16:15 OneDrive
drwx—————-— + 8 imyday staff 272 Oct 6 04:25 Pictures
drwXr=xr—x+ 4 imyday staff 136 Dec 23 2012 Public
drwxr=xr—x 4 imyday staff 136 Mar 23 07:36 SCDBA
drwxr=xr—=x 9 imyday staff 306 Mar 23 05:12 SMAP
drwXr=xr—=x 3 imyday staff 102 Sep 11 2013 VirtualBox VMs
drwxr=xr-x 2 root staff 68 Nov 13 2013 tmp
iMydaytekiMacBook-Pro:~ imyday$ sudo vim ~/.bash_profile

iMydaytekiMacBook-Pro:~

imydays §
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S sudo vim ~/.bash profile

® O imyday — vim « sudo — 80x20

#added by Anaconda2 2.5.0 installer =]
export PATH="//anaconda/bin:$PATH"

export LC_ALL=en_US.UTF-8

export LANG=en_US.UTF-8

N

<esc>

¢ 2 2 2 2 ¢ 2 @ @ 2 @ @ @ 0

"~f.bash_profile" 4L, 121C

e W



.bash profile

. O imyday — vim « sudo — 80x20

#added by Anaconda2 2.5.0 installer
export PATH="//anaconda/bin:$PATH"
export LC_ALL=en_US.UTF-8

export LANG=en_US.UTF-8

- <esc>




S source ~/.bash profile

O O & imyday — -bash — 80x20
—rw——————- 1 root staff 766 Mar 23 08:43 .viminfo =]
drwxr=xr-x 3 imyday staff 102 Oct 28 15:58 Applications
drwx—————— + 6 imyday staff 204 Mar 23 03:22 Desktop
drwxr=xr—x 6 imyday staff 204 Oct 1 2014 Development
drwx—————-— + 25 imyday staff 850 Mar 23 05:09 Documents
drwx—————— + 3B imyday staff 1292 Mar 23 04:17 Downloads
drwx—————- @ 31 imyday staff 1054 Mar 23 ©03:18 Dropbox

d rwx——— @ 71 imyday staff 2414 Mar 15 08:26 Library
drwx—————— + 9 imyday staff 306 Jan 9 2015 Movies
drwx—————— + 5 imyday staff 170 Jun 6 2013 Music
drwx—————-— @ 7 imyday staff 238 Dec 23 16:15 OneDrive
drwx—————— + 8 imyday staff 272 Oct 6 04:25 Pictures
drwxr=xr—=x+ 4 imyday staff 136 Dec 23 2012 Public
drwxr=xr-x 4 imyday staff 136 Mar 23 07:36 SCDBA
drwxr=xr—=x 9 imyday staff 306 Mar 23 05:12 SMAP
drwxr=xr—x 3 imyday staff 102 Sep 11 2013 VirtualBox VMs
drwxr=xr-=x 2 root staff 68 Nov 13 2013 tmp
iMydaytekiMacBook-Pro:~ imyday$ sudo vim ~/.bash_profile

iMydaytekiMacBook-Pro:~ imyday$ source ~/.bash_profile
iMydaytekiMacBook-Pro:~ imydays$ [
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import numpy as np

import pandas as pd

import matplotlib.pyplot as plt
print ( 'Hello Pandas ')

s = pd.Series([1,3,5,np.nan,6,8])
S

dates = pd.date range('20160301°,
periods=6)
dates



C | [} localhost:8888/notebooks/SCDBA/FinancePandas.ipynb

: J U p)’ter FinancePandas Last Checkpoint: 7 hours ago (autosaved)

File Edit

B+ <

In [1]:

In [2]:

out[2]:

In [3]:

Out([3]:

View Insert Cell Kernel Help

GO B 2 v M B C Code 4 & | CellToolbar

import numpy as np

import pandas as pd

import matplotlib.pyplot as plt
print('Hello Pandas')

Hello Pandas

s = pd.Series([1,3,5,np.nan,6,8])
s

0 1.0

1 3.0

2 5.0

3 NaN

4 6.0

5 8.0

dtype: floaté64

dates = pd.date_range('20160301', periods=6)
dates

DatetimeIndex(['2016-03-01', '2016-03-02', '2016-03-03',
'2016-03-05"', '2016-03-06'],
dtype='datetime64[ns]', freq='D")

'2016-03-04",

| Python2 O
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df = pd.DataFrame(np.random.randn(6,4),
index=dates, columns=list( ABCD'))
df

In [4]: df = pd.DataFrame(np.random.randn(6,4), index=dates, columns=list( 'ABCD'))
df

Out[4]: A B C D

2016-03-01 | -0.825411 |0.953499 |0.226521 |[-0.340819

2016-03-02 | 0.368679 |-0.111796 |-1.222590 |-0.864284

2016-03-03 |0.277131 |0.459754 (0.934857 |0.293983

2016-03-04 | -0.361468 | -0.319544 |-1.821719 [0.461231

2016-03-05 | -0.582124 |0.079755 [0.996592 (-0.390480

2016-03-06 | -0.780635 |0.961863 |-1.149705 [0.462091




df = pd.DataFrame(np.random.randn(4,6),
index=[ 'studentl’, 'student2’', 'student3’,

'student4’'], columns=list( ABCDEF'))
df

daf pd.DataFrame(np.random.randn(4,6),

af

index=[ 'studentl’, 'student2

A

C

D

E

F

studenti

-1.182365

-0.735508

0.430146

0.835689

-1.418364

-0.085068

student2

0.066564

-1.981319

-0.827381

-1.526019

0.162447

-0.692818

student3

-0.189524

0.289908

1.309277

2.553557

0.952868

-0.151531

student4

-1.526795

1.386375

-0.612484

0.976676

-0.671884

-0.601432

, 'student3', 'studentd’],

columns=list( 'ABCDEF'))
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df2 = pd.DataFrame({ 'A' : 1.,

In [5]: df2

In [6]:

out[6]:

' : pd.Timestamp('20160323"),

pd.Series(2.5,index=1list (range(4)),dtype='float32"'),
np.array([3] * 4,dtype='int32'),
pd.Categorical ([ "test"”,"train",6 "test"”,"train"]),

foo

"}H

pd.DataFrame({ 'A" : 1.,

B' : pd.Timestamp('20130102"),
'C' : pd.Series(1l,index=list(range(4)),dtype='float32’),
‘D' : np.array([3] * 4,dtype='1nt32'),
E' : pd.Categorical(["test","train","test"”,"train"]),
F "foo' })
df2
A (B C (D|E F
0(1.0|2013-01-02 (1.0 |3 |test |foo
1]1.012013-01-02 | 1.0 (3 |train |fooO
211.0|12013-01-02 |11.0|3 |test |foo
3|1.0(2013-01-02 [ 1.0 |3 |train |foo
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df2.dtypes

In [7]): df2.dtypes

float6d
datetimebd[ns]
float32

int32

category
object

Oout[7]:

MO0 D

dtype: object
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Apple Inc. (AAPL) -NasdaqGS

& C | [ finance.yahoo.com/q?s=AAPL&ql=1

A Home Mail Search News Sports Finance Celebrity Weather Answers Flickr Mobile More v

VAHQO!
FINANCE

Finance Home My Portfolio My Quotes News Market Data Yahoo Originals Business & Finance Personal Finance CNBC Contributors

AAPL Wed, Mar 23, 2016, 1:43AM EDT - US Markets ope 7hrs and 47 mins ¥ Streaming  Report an Issue
Dow ¥#0.23% Nasdaq 10.27%

More On AAPL

QUOTES
g 2:;T;Z°k Apple Inc. (AAPL) - NasdagGS i Watchlist ‘ 15K |
Options 106.72 +0.81(0.76%) war 22, 00pm 07

al P
Historical Prices After Hours : 106.54 $0.18 (0.17%) Mar 22, 7:58PM EDT

CHARTS
Interactive Prev Close: 105.91 Day's Range: 105.21-10729 APPle Inc.
NEWS & INFO = 107.5
; Open: 105.25 52wk Range: 92.00 - 134.54
Headlines 107.0
Press Releases Bid: 106.55 x 900 Volume: 32,444,375
106.5
S s Ask: 106.58 x 100 Avg Vol (3m): 46,087,500
Message Boards 106.0
T 1y Target Est: 134.24 Market Cap: 591.72B -
COMPANY Beta: 1.35566 P/E (ttm): 11.36  © Yahoo! 1050
10am 12pm 2pm 4pm
Profile Eamings Date: Apr 25 - A(:Ers%% EPS (ttm): 9.40 Bravious Cices
Key Statistics ' o
SEC Filings Div & Yield: 2.08 (1.96%) id 5d 1m 3m 6m 1y 2y 5y max

Competitors Quotes delay except where
Industry
Components Related Video

ANALYST COVERAGE
Analyst Opinion

Yahoo Finance
Travel stocks drop after
terror attacks; Apple,

3/22/2006

Analyst Estimates

http://finance.yahoo.com/q?s=AAPL&ql=1 39




Yahoo Finance Charts
Apple Inc. (AAPL

A Home Mail Search News Sports Finance Celebrity Weather Answers Flickr Mobile More v

E Sign In u Mail Q

HOOQO!
TERR [ s [ o

More on AAPL

QUOTES
Summary

Order Book Apple Inc. (AAPL) # watchiist Beat the market

Options

Historical Prices 106.72 +0.81 (+0.76%) NASDAQ - As of 4:00PM EDT Get the app
_— _— _— _—
CHARTS =
)I_nmracl_ive — — - + |Indicator -4 Comparison 1d 5d 1m 3m 6m YID 1y 2y 5y 10y Max @V " Linear D Go To Symbo = = B @
NEWS & INFO

Headlines . : I AAPL 106.72
Press Releases -

Company Events
Message Boards
Market Pulse P Ill'll.' I

COMPANY |'.II'|'ll -..'I i e
Profile |'| I_ l \ |'|In-|

Key Statistics I |.1 \ .||J

SEC Filings I ‘l I'l
Competitors ) l"l'|l L. I 100.00
Industry I||' l' Wi (I

Components .| ll' .

ANALYST COVERAGE } hl] iy e
Analyst Opinion I Il'l'I lll|1 ="
Analyst Estimates 1' [ T

OWNERSHIP | i
U I‘I 0y I
Major Holders I Ko T L A
-t .
Insider Transactions b [ - | o
Mg W

Insider Roster | i
A | "-‘|..|

FINANCIALS !
Income Statement - '

pelance Shec ® €0 9 ¢ O 0,006, 0 € O €, 0 0

Jan2'12 Jan7'13 Jan6'14 Jan5'15 Jan 4'16
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Apple Inc. (AAPL)

&« C [ finance.yahoo.com/q/hp?s=AAPL+Historical+Prices

A Home Mail

YAHOQO!

FINANCE

Search News Sports

Finance

Celebrity

Weather

Answers Flickr Mobile More v

Finance Home My Portfolio My Quotes News Market Data Yahoo Originals Business & Finance Personal Finance CNBC Contributors

Look Up

Dow ¥40.23% Nasdaq 40.27%

QUOTES
Summary
Order Book
Options

» Historical Prices

CHARTS
Interactive

NEWS & INFO
Headlines

Press Releases
Company Events
Message Boards
Market Pulse

COMPANY
Profile

Key Statistics
SEC Filings
Competitors
Industry
Components

ANALYST COVERAGE
Analyst Opinion
Analyst Estimates

Wed, Mar 23, 2016, 1:46AM EDT - US Markets open in 7 hrs and 44 mins  Report an Issue
More On AAPL Apple Inc. (AAPL) - NasdagGS  Watchlist # 15K |
106.72 :0.31 (0.76%) Mar 22, 4:00PM EDT
After Hours : 106.54 40.18 (0.17%) Mar 22, 7:58PM EDT
Historical Prices Get Historical Prices for: GO
Set Date Range
© Daily
StartDate: Dec [&J 12 1980 Eg.Jan 1,2010 ~ Weekly
End Date: Mar [ 23 2016 ~ Monthly
~ Dividends Only
Get Prices
First | Previous | Next | Last
Prices
Date Open High Low Close Volume Adj Close*

Mar 22, 2016 105.25 107.29 105.21 106.72 32,232,600 106.72

Mar 21, 2016 105.93 107.65 105.14 105.91 35,180,800 105.91

Mar 18, 2016 106.34 106.50 105.19 105.92 43,402,300 105.92

Mar 17, 2016 105.52 106.47 104.96 105.80 34,244,600 105.80

Mar 16, 2016 104.61 106.31 104.59 105.97 37.893,800 105.97

Mar 15, 2016 103.96 105.18 103.85 104.58 39,882,500 104.58

http://finance.yahoo.com/g/hp?s=AAPL+Historical+Prices
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Yahoo Finance Historical Prices
Apple Inc. (AAPL)

First | Previous | Next | Last

Prices

Date Open High Low Close Volume Adj Close*

Mar 22, 2016 105.25 107.29 105.21 106.72 32,232,600 106.72
Mar 21, 2016 105.93 107.65 105.14 105.91 35,180,800 105.91
Mar 18, 2016 106.34 106.50 105.19 105.92 43,402,300 105.92
Mar 17, 2016 105.52 106.47 104.96 105.80 34,244 600 105.80
Mar 16, 2016 104.61 106.31 104.59 105.97 37,893,800 105.97
Mar 15, 2016 103.96 105.18 103.85 104.58 39,882,500 104.58
Mar 14, 2016 101.91 102.91 101.78 102.52 25,027,400 102.52
Mar 11, 2016 102.24 102.28 101.50 102.26 27,200,800 102.26
Mar 10, 2016 101.41 102.24 100.15 101.17 33,470,400 101.17
Mar 9, 2016 101.31 101.58 100.27 101.12 27,130,700 101.12
Mar 8, 2016 100.78 101.76 100.40 101.03 31,274,200 101.03
Mar 7, 2016 102.39 102.83 100.96 101.87 35,828,900 101.87
Mar 4, 2016 102.37 103.75 101.37 103.01 45,936,500 103.01
Mar 3, 2016 100.58 101.71 100.45 101.50 36,792,200 101.50
Mar 2, 2016 100.51 100.89 99.64 100.75 33,084,900 100.75
Mar 1, 2016 97.65 100.77 97.42 100.53 50,153,900 100.53

http://finance.yahoo.com/g/hp?s=AAPL+Historical+Prices
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Yahoo Finance Historical Prices

http://ichart.finance.yahoo.com/table.csv?s=AAPL

table.csv

Date,Open,High,Low,Close,Volume,Adj Close
2016-03-22,105.25,107.290001,105.209999,106.720001,32232600,106.720001
2016-03-21,105.93,107.650002,105.139999,105.910004,35180800,105.910004
2016-03-18,106.339996,106.50,105.190002,105.919998,43402300,105.919998
2016-03-17,105.519997,106.470001,104.959999,105.800003,34244600,105.800003
2016-03-16,104.610001,106.309998,104.589996,105.970001,37893800,105.970001
2016-03-15,103.959999,105.18,103.849998,104.580002,39982500,104.580002
2016-03-14,101.910004,102.910004,101.779999,102.519997,25027400,102.519997
2016-03-11,102.239998,102.279999,101.50,102.260002,27200800,102.260002
2016-03-10,101.410004,102.239998,100.150002,101.169998,33470400,101.169998
2016-03-09,101.309998,101.580002,100.269997,101.120003,27130700,101.120003
2016-03-08,100.779999,101.760002,100.400002,101.029999,31274200,101.029999
2016-03-07,102.389999,102.830002,100.959999,101.870003,35828900,101.870003
2016-03-04,102.370003,103.75,101.370003,103.010002,45936500,103.010002
2016-03-03,100.580002,101.709999,100.449997,101.50,36792200,101.50
2016-03-02,100.510002,100.889999,99.639999,100.75,33084900,100.75
2016-03-01,97.650002,100.769997,97.419998,100.529999,50153900,100.529999
2016-02-29,96.860001,98.230003,96.650002,96.690002,34876600,96.690002
2016-02-26,97.199997,98.019997,96.580002,96.910004,28913200,96.910004
2016-02-25,96.050003,96.760002,95.25,96.760002,27393900,96.760002
2016-02-24,93.980003,96.379997,93.32,96.099998,36155600,96.099998
2016-02-23,96.400002,96.50,94.550003,94.690002,31686700,94.690002
2016-02-22,96.309998,96.900002,95.919998,96.879997,34048200,96.879997
2016-02-19,96.00,96.760002,95.800003,96.040001,34485600,96.040001
2016-02-18,98.839996,98.889999,96.089996,96.260002,38494400,96.260002
2016-02-17,96.669998,98.209999,96.150002,98.120003,44390200,98.120003
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Taiwan Semiconductor Manufacturing Company Limited
(2330.TW)
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More On 2330.TW

QUOTES
» Summary . . . .. o
I Taiwan Semiconductor Manufacturing Company Limited (2330.TW) - Taiwan # watchlist -{ 4 |
ption 159.50 +1.00(0.63%) +30ameor
Historical Prices
CHARTS . . . TAIWAN SEMICON MAN TWD10
Interactive Prev Close: 158.50 Day's Range: 158.00 - 159.50 W 2330.TW .
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Headlines Bid: 159.00 Volume: 27,478,000 159.2
Press Rel
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1586
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Profil 10am 12pm
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Key Statistics revious Close
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QUOTES
Summary
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‘ Search Web B Signin gl Mail Q
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CHARTS
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Headlines . I 2330.TW 159.50
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CHARTS
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Historical Prices

CHARTS

Prev Close: 8,785.68 Day's Range: 8,734.55 - 8,814.50
Interactive
NEWS & INFO Open: 8,777.88 52wk Range: 7,203.07 -10,014.30
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Headlines

+ Taiwan Stocks Draw Foreign Buying as Bull Market Approaches at

Bloomberg (Wed, Mar 16)

» Taiwan Dollar Weakens Most in Two Months as Stock Inflows Ebb at
Bloomberg (Wed, Mar 9)

» Taiwan stocks rise; Apple suppliers up despite company's results Reuters (Tue,

Jan 26)

TSEC weighted index
| ATWII
8,820

8,800
8,780
8,760

8,740
8,720

© Yahoo!

10am 12pm

Previous Close

1d 5d im 3m 6m 1y 2y S5y max
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import pandas.io.data as web

#df
df

#df

df.ta

In [9]:

out[9]:

web.DataReader ( 'AAPL’,

'yahoo')

web.DataReader ( 'AAPL', data source='yahoo',
start="'1/1/2010', end='3/22/2016")
web.DataReader ( 'AAPL', data_source='google',
start='1/1/2010', end='3/22/2016")

il()

import pandas.io.data as web

#df =
df =

#df =
df.tail()

web.DataReader( 'AAPL ',
web.DataReader('AAPL', data source='yahoo', start='1/1/2010"', end="'3/22/2016")

web.DataReader( 'AAPL', data source='google', start='1/1/2010",

‘'yvahoo ')

Open

High

Low

Close

Volume

Adj Close

Date

2016-03-16

104.610001

106.309998

104.589996

105.970001

37893800

105.970001

2016-03-17

105.519997

106.470001

104.959999

105.800003

34244600

105.800003

2016-03-18

106.339996

106.500000

105.190002

105.919998

43402300

105.9199398

2016-03-21

105.830000

107.650002

105.139999

105.910004

35180800

105.910004

2016-03-22

105.250000

107.290001

105.209999

106.720001

32232600

106.720001

end="'3/22/2016")
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df =

import pandas.io.data as web

df = web.DataReader( 'GOOG', data source='yahoo', start='1/1/1980', end='3/23/2016")

df.head(10)

web.DataReader ( 'GOOG',
data_source='yahoo', start='1/1/1980',
end='3/23/2016")

df.head(10)

Open

High

Low

Close

Volume

Adj Close

Date

2004-08-19

100.000168

104.060182

95.960165

100.340176

44871300

50.119968

2004-08-20

101.010175

109.080187

100.500174

108.310183

22942800

54.100990

2004-08-23

110.750191

113.480193

109.050183

109.400185

18342800

54.645447

2004-08-24

111.240189

111.600192

103.570177

104.870176

15319700

52.382705

2004-08-25

104.960181

108.000187

103.880180

106.000184

9232100

52.947145

2004-08-26

104.950180

107.950188

104.660179

107.910182

7128600

53.901190

2004-08-27

108.100185

108.620186

105.690180

106.150181

6241200

53.022069

2004-08-30

105.280178

105.490184

102.010172

102.010172

5221400

50.954132

2004-08-31

102.300173

103.710180

102.160177

102.370175

4941200

51.133953

2004-09-01

102.700174

102.970180

99.670169

100.250171

9181600

50.075011
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df.tail (10)

df.tail(10)

Open

High

Low

Close

Volume

Adj Close

Date

2016-03-09

698.469971

705.679993

694.000000

705.239990

1418700

705.239990

2016-03-10

708.119995

716.440002

703.359985

712.820007

2829400

712.820007

2016-03-11

720.000000

726.919983

717.125000

726.820007

1963900

726.820007

2016-03-14

726.809998

735.500000

725.150024

730.489990

1716900

730.489990

2016-03-15

726.919983

732.289978

724.770020

728.330017

1720100

728.330017

2016-03-16

726.369995

737.469971

724.510010

736.090027

1572300

736.090027

2016-03-17

736.450012

743.070007

736.000000

737.780029

1856800

737.780029

2016-03-18

741.859985

742.000000

731.830017

737.599976

2796400

737.599976

2016-03-21

736.500000

742.500000

733.515991

742.090027

1831800

742.090027

2016-03-22

737.460022

745.000000

737.460022

740.750000

1264400

740.750000
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df2.count ()

df .count()

Open
High
Low
Close
Volume

Adj Close

dtype:

inte64d

2919
2919
2919
2919
2919
2919
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import pandas.io.data as web

import datetime

start = datetime.datetime (2010, 1, 1)
end = datetime.datetime (2015, 12, 31)

f = web.DataReader (”F", 'yvahoo', start, end)

£.ix['2015-12-31"]

In [10]: import pandas.io.data as web
import datetime
start = datetime.datetime(2010, 1, 1)
end = datetime.datetime(2015, 12, 31)
f = web.DataReader("F", 'vahoo', start, end)
f.ix['2015-12-31"]

Out[10]: Open 1.414000e+01
High 1.416000e+01
Low 1.404000e+01
Close 1.409000e+01
Volume 1.988100e+07

Adj Close 1.36302%9e+01
Name: 2015-12-31 00:00:00, dtype: float6d



import pandas.io.data as web

import datetime

start = datetime.datetime (2010, 1, 1)
end = datetime.datetime (2016, 3, 23)

f = web.DataReader("2330.TW", 'yahoo',
f.ix['2015-12-31"]

import pandas.io.data as web

import datetime

start = datetime.datetime (2010, 1, 1)
end = datetime.datetime(2016, 3, 23)

f = web.DataReader("2330.TW", 'yahoo',

f.ix['2015-12-31"]

Open 142.0
High 144.0
Low 141.0
Close 143.0
Volume 18336000.0
Adj Close 143.0

start, end)

Name: 2015-12-31 00:00:00, dtype: floaté64d

start,

end)
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f.to csv('2330.TW.Yahoo.Finance.Data.csv')

1 Date,Open,High,Low,Close,Volume,Adj Close

2 2010-01-01,64.5,64.5,64.5,64.5,0,52.8308

3 2010-01-04,65.0,65.0,64.0,64.9,39407000,53.1584
4 2010-01-05,65.0,65.1,63.9,64.5,37138000,52.8308
5 2010-01-06,64.5,64.9,63.7,64.9,49261000,53.1584
6 2010-01-07,64.9,65.0,64.2,64.2,42134000,52.5851
7 2010-01-08,63.5,64.3,63.5,64.0,46076000,52.4213
8 2010-01-11,64.0,64.9,63.5,64.5,36799000,52.8308
9 2010-01-12,64.4,64.4,63.3,63.6,49853000,52.0936
10 2010-01-13,63.0,63.1,62.6,62.8,47976000,51.4384
11 2010-01-14,63.6,63.6,63.0,63.2,36149000,51.766
12 2010-01-15,62.9,63.5,62.8,63.5,47852000,52.0117
13 2010-01-18,62.8,63.1,62.8,62.9,30136000,51.5203
14  2010-01-19,63.0,63.2,62.0,62.5,47202000,51.1926
15 2010-01-20,62.9,63.2,62.2,63.0,52281000,51.6022



sSymbol = "AAPL"

#sSymbol = "GOOG"
#sSymbol = "IBM"
#sSymbol = "MSFT"
#sSymbol = "“TWII"
#sSymbol = "000001.SS"
#sSymbol = "2330.TW"

#sSymbol = "2317.TW"

# SURL = "http://ichart.finance.yahoo.com/table.csv?s=AAPL"

# sBaseURL = "http://ichart.finance.yahoo.com/table.csv?s="

SURL = "http://ichart.finance.yahoo.com/table.csv?s=" + sSymbol

#req requests.get("http://ichart.finance.yahoo.com/table.csv?s=2330.TW")
freq requests.get ("http://ichart.finance.yahoo.com/table.csv?s=AAPL")
req = requests.get (sURL)

sText = req.text
#print (sText)

#df = web.DataReader(sSymbol, 'yahoo', starttime, endtime)
#df = web.DataReader("2330.TW", 'yahoo')
sPath = "data/"

sPathFilename = sPath + sSymbol + ".csv"
print (sPathFilename)

f = open(sPathFilename, 'w')
f.write(sText)

f.close()

sIOdata = io.StringIO(sText)

df = pd.DataFrame.from_csv(sIOdata)
df.head (5)



In [11]:

import numpy as np
import pandas as pd
import matplotlib.pyplot as plt

import pandas.io.data as web
import random

import datetime
import time
import timeit

import io
import os

import re

import codecs

import requests
get_ipython().magic('matplotlib inline')

from scipy import stats

#pd.set _option('display.notebook repr html', False)
pd.set_option('display.max columns', 15)
pd.set_option('display.max rows', 10)
pd.set_option( 'precision’', 3)

def getDateTimeNow():
strnow = datetime.datetime.now().strftime("$Y¥m¥d_ %HEM¥S")
return strnow

print('Hello Pandas')
print(getDateTimeNow())

Hello Pandas
20160323_145708
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sSymbol = "AAPL"
#sSymbol = "GOOG"

#sSymbol = "IBM"
#sSymbol = "MSFT"
#sSymbol = "“TWII"
#sSymbol = "000001.SS"
#sSymbol = "2330.TW"

#sSymbol = "2317.TW"

# SURL = "http://ichart.finance.yahoo.com/table.csv?s=AAPL"
# sBaseURL = "http://ichart.finance.yahoo.com/table.csv?s="
SURL = "http://ichart.finance.yahoo.com/table.csv?s=" + sSymbol

#req = requests.get("http://ichart.finance.yahoo.com/table.csv?s=2330.TW")
#req = requests.get("http://ichart.finance.yahoo.com/table.csv?s=AAPL")
req = requests.get (sURL)

sText = req.text

#print (sText)

#df = web.DataReader (sSymbol, 'yahoo', starttime, endtime)
#df = web.DataReader("2330.TW", 'yahoo')

sPath = "data/"
sPathFilename = sPath + sSymbol + ".csv"
print (sPathFilename)

f = open(sPathFilename, 'w')
f.write(sText)

f.close()

sIOdata = i0.StringIO(sText)

df = pd.DataFrame.from csv(sIOdata)
df.head(5)



In [13]:

out[13]:

starttime

datetime.datetime(2000, 1, 1)

endtime = datetime.datetime(2015, 12, 31)
sSymbol = "AAPL"

#sSymbol = "GOOG"

#sSymbol = "IBM"

#sSymbol = "MSFT"

#sSymbol = "“TWII"

#sSymbol = "000001.SS"

#sSymbol = "2330.TW"

#sSymbol = "2317.TW"

#"*TWII"

#"AAPL"

#SHA:000016"

#"600000.558"

#"2330.TW"

df = web.DataReader(sSymbol, 'yahoo', starttime, endtime)
#df 01 = web.DataReader("2330.TW", 'yahoo')
sSymbol = sSymbol.replace(":"," ")

sSymbol = sSymbol.replace("""," ")

sPath = "data/financedata/"

#spPath = "/users/imyday/SCDBA/data/" #Mac 0S X
#spPath = "C:\data\"” #Windows

sPathFilename = sPath + sSymbol + " Yahoo Finance.csv

"

print(sPathFilename)
df.to_csv(sPathFilename)
df.head(5)

data/financedata/AAPL_Yahoo Finance.csv

Open |High Low Close |Volume Adj Close

Date

2000-01-03 [ 104.875|112.500 [ 101.688 | 111.838 | 133949200 | 3.702

2000-01-04 | 108 250 (110625 |1 101 188 | 102 500 | 128084400 |3 390
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df.tail(5)

In [14]:

Out[14]:

df.tail(5)

Open

High

Low

Close

Volume

Adj Close

Date

2015-12-24

109.00

109.00

107.95

108.03

135986700

107.447

2015-12-28

107.59

107.69

106.18

106.82

26704200

106.243

2015-12-29

106.96

109.43

106.86

108.74

30931200

108.153

2015-12-30

108.58

108.70

107.18

107.32

25213800

106.741

2015-12-31

107.01

107.03

104.82

105.26

40912300

104.692
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sSymbol = "AAPL”

# SURL = "http://ichart.finance.yahoo.com/table.csv?s=AAPL"
sURL "http://ichart.finance.yahoo.com/table.csv?s=" + sSymbol
freq requests.get ("http://ichart.finance.yahoo.com/table.csv?s=AAPL")

req = requests.get (sURL)

sText = req.text
#print (sText)

sPath = "data/"

sPathFilename = sPath + sSymbol + ".csv"
print (sPathFilename)

f = open(sPathFilename, 'w')
f.write(sText)

f.close()
sIOdata = i0.StringIO(sText)
df = pd.DataFrame.from csv(sIOdata)

df.head(5)



In [15]:

sSymbol = "AAPL"
#sSymbol = "GOOG"

#sSymbol = "IBM"

#sSymbol = "MSFT"

#sSymbol = "“TWII"

#sSymbol = "000001.SS"

#sSymbol = "2330.TW"

#sSymbol = "2317.TW"

# SURL = "http://ichart.finance.yahoo.com/table.csv?s=AAPL"

# sBaseURL = "http://ichart.finance.yahoo.com/table.csv?s="
SURL = "http://ichart.finance.yahoo.com/table.csv?s=" + sSymbol

#req = requests.get("http://ichart.finance.yahoo.com/table.csv?s=2330.TW")
#req = requests.get("http://ichart.finance.yahoo.com/table.csv?s=AAPL")
req = requests.get(sURL)

sText = req.text

#print (sText)

#df = web.DataReader(sSymbol, 'yahoo', starttime, endtime)
#df = web.DataReader("2330.TW", 'yahoo')

sPath = "data/"
sPathFilename = sPath + sSymbol + ".csv"
print(sPathFilename)

f = open(sPathFilename, 'w')
f.write(sText)

f.close()

sIOdata = 10.StringIO(sText)

df = pd.DataFrame.from csv(sIOdata)
df.head(5)

data/AAPL.csv
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Out[15]:

data/AAPL.cCSV

Open

High

Low

Close

Volume

Adj Close

Date

2016-03-22

105.25

107.29

105.21

106.72

32232600

106.72

2016-03-21

105.93

107.65

105.14

105.91

35180800

105.91

2016-03-18

106.34

106.50

105.19

105.92

43402300

105.92

2016-03-17

105.52

106.47

104.96

105.80

34244600

105.80

2016-03-16

104.61

106.31

104.59

105.97

37893800

105.97
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def getYahooFinanceData(sSymbol, starttime, endtime, sDir):
#GetMarketFinanceData From_YahooFinance
#" "TWII"
#"000001.SSs"
#"AAPL"
#SHA:000016"
#"600000.SS"
#"2330.TW"
#sSymbol = "“TWII"
starttime = datetime.datetime (2000, 1, 1)
endtime = datetime.datetime (2015, 12, 31)
sPath = sDir

#sPath = "data/financedata/"
df YahooFinance = web.DataReader(sSymbol, 'yahoo', starttime, endtime)

#df 01 = web.DataReader("2330.TW", 'yahoo')

sSymbol = sSymbol.replace(":"," ")

sSymbol = sSymbol.replace("""," ")

sPathFilename = sPath + sSymbol + " Yahoo Finance.csv"

df YahooFinance.to_csv(sPathFilename)

#df YahooFinance.head(5)

return sPathFilename

#End def getYahooFinanceData(sSymbol, starttime, endtime, sDir):



In [16]:

def getYahooFinanceData(sSymbol, starttime, endtime, sDir):

#GetMarketFinanceData From YahooFinance
#"'TWII"

#"000001.88"

#"AAPL"

#SHA:000016"

#"600000.5858"

#"2330.TW"

#sSymbol = "“TWII"

starttime = datetime.datetime (2000, 1, 1)
endtime = datetime.datetime(2015, 12, 31)
sPath = sDir

#sPath = "data/financedata/"

df YahooFinance = web.DataReader(sSymbol, 'yahoo', starttime, endtime)
#df 01 = web.DataReader("2330.TW", 'yahoo')
sSymbol = sSymbol.replace(":"," ")

sSymbol = sSymbol.replace("""," ")

sPathFilename = sPath + sSymbol + " Yahoo Finance.csv"
df YahooFinance.to csv(sPathFilename)

#df YahooFinance.head(5)

return sPathFilename

#End def getYahooFinanceData(sSymbol, starttime, endtime, sDir):
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sSymbol = "AAPL”

starttime = datetime.datetime (2000, 1, 1)
endtime = datetime.datetime (2015, 12, 31)
sDir = "data/financedata/"

sPathFilename = getYahooFinanceData(sSymbol, starttime, endtime, sDir)
print (sPathFilename)

In [17]: sSymbol = "AAPL"
#sSymbol = "GOOG"
#sSymbol = "IBM"
#sSymbol = "MSFT"
#sSymbol = ""TWII"
#sSymbol = "000001.SS"
#sSymbol = "2330.TW"
#sSymbol = "2317.TW"

starttime = datetime.datetime(2000, 1, 1)
endtime = datetime.datetime(2015, 12, 31)
sDir = "data/financedata/"

sPathFilename = getYahooFinanceData(sSymbol, starttime, endtime, sDir)
print(sPathFilename)

data/financedata/AAPL Yahoo Finance.csv

00
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