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CHAPTER 1

twstock - & &% T IR EEHRIF/E

twstock 22— MRREF HA GBI, Bl twstock, BERT DA BLAY AL ) 25 B SH 2 BRI A B BITR 4 1B 52
ARED,

twstock BLiEHEXE Python 3 DL EZ A, HHIHHBI Python 3.6.2 8RBT A Python 2.7 Z gy, HAH
W FEEE, VEFTEIE S ) 4 1] Python 3,

i A M RE T DA issues B{ 2 twstock gitter.im #jf.

1.1 {#EHIER - User' s Guide

1.1.1 #FT1E

TR, A HAS . TERIRIRIEZ A, iR MIERS i TAREE . DAT RO BRI el i BRUR E A 4
AR, W

#iE): twstock FL3REEEL Python 3 DA_EZ JA!
[EZ1 735 /] Python 3, [F)4¥ Python 2 T .

hiELedE twstock (3EB pip)

URARAEZPOHE 24 twstock, WIPAIEIH pip AL
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$ pip install --user twstock

WA ZAER A & B b, WEE sudo:

$ sudo pip install twstock

{8 twstock RIGTHS

twstock X JRIRMEAFHUA github, /RATPAFEME git clone EIRRIGME, B2 H ) github 448 T#HL.

HEREANTIBE git clone B IAHE:

AR

$ git clone https://github.com/mlouielu/twstock

$ cd twstock

$ 1s

docs flit.ini LICENSE MANIFEST.in README.md requirements.txt
setup.py test twstock

FEIRE twstock (FEBIFRIAHE)

PR UIATEEEL HAEA twstock 2 ¥R HEA%, WUREVG 2468 £1it, G5B pip %4

$ pip install flit

PR f1it BIR]ZE4E twstock:

$ flit install

1.1.2 & F

T % Python REPL A2 fifal{fi [f] twstock.

E#H TPEX / TWSE Codes
TR — IR twstock, {RATREE 28 TPEX/TWSE Codes.

PRAT DA 8 T T Ay
PA CLI B

$ twstock -U

PA Python B3

2 Chapter 1. twstock - &i&RHIEEEHELE
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>>> import twstock

>>> twstock.__update_codes()

§2:% Stock

e twstock ZH1, FATATAGE I Stock SRR s B Bl

Ll de g

I

>>> import twstock

>>> stock = twstock.Stock('2330')
>>> stock.sid # [E12 % Z v

'2330'

>>> stock.price # [E[{34 H =@ E
[207.5, 208.0, 207.0, 208.0, 211.5,
217.0, 215.0, 211.5, 208.5, 210.0,
207.5, 206.0, 206.0, 212.0, 210.5,

214.5, 215.5, 214.0, 214.5]

>>> stock.high # B4 H = &aE

[210.0, 208.5, 209.5, 208.0, 212.0,
218.5, 215.0, 214.0, 210.0, 210.5,
208.5, 207.5, 207.0, 212.0, 212.5,

215.0, 215.5, 215.0, 214.5]

213.0, 216.5, 215.5, 218.0,
208.5, 209.0, 207.0, 208.5,
214.5, 213.0, 213.0, 214.0,

213.0, 218.0, 217.0, 218.0,
208.5, 209.0, 208.5, 208.5,
216.0, 214.5, 215.5, 214.0,

FEStock Z HHREORE, AR Z BORHHAE

A H 3

AR EORATHT, PTLAZER date HURHAS (A BRI Z FHA I

>>> stock.date # [F{E&E K = HEH M

[datetime.datetime (2017, 6,
datetime.datetime (2017, 6,
datetime.datetime (2017, 6,
datetime.datetime (2017, 6,
datetime.datetime (2017,
datetime.datetime (2017, 7,

~

12, 0,
13, 0,
14, 0,
15, 0,

21, 0O,
24, 0,

0),
0),
0),
0,

0),
0)]
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EREMBERZER

[, Stock THRCHALRF @G 31 H B2 Bk, WEPRFFEHAL HIHZ Gk, W@ A2 fetch JREME

i

>>> stock.fetch(2015, 7) # JEHL 2015 & 7 Az L Z4H
>>> stock.fetch(2010, 5) # JEEL 2010 4 5 H =z i Z4F
>>> stock.fetch_31() # BB 31 HREZRELH
>>> stock.fetch_from(2000, 10) # JEHL 2000 F 10 H Z4AH z HZH K

BEXRERASH

Stock Bl BEARLZEAHTIIGE, W PABEHE L method Al

>>> stock.moving_average(stock.price, 5) # FE T H FHEH
[208.4, 209.5, 211.2, 212.9, 214.9, 216.0, 216.4, 215.4,

214.0, 212.4, 210.7, 209.5, 208.6, 208.6, 208.1, 207.6,

207.0, 208.0, 208.4, 209.8, 211.2, 212.6, 213.0, 213.8,

214.0, 214.2, 214.5]
>>> stock.moving_average(stock.capacity, 5) # AL HFHLHE
[40904388.2, 31779953.2, 27540112.6, 28800229.2, 30121867.6,
31487778.6, 40018023.8, 43162160.8, 44540048.6, 44730965.6,
43135743.0, 35320904.6, 30738402.0, 24976223.8, 22618522.2,
20590067.6, 19042051.8, 21642392.4, 22327332.0, 29302556.6,
29461849.0, 31076569.0, 27909064.6, 26663795.2, 20795579.4,
19407173.2, 19127688.4]
>>> stock.ma_bias_ratio(5, 10) # & A H. +H AR
[3.8000000000000114, 3.450000000000017, 2.0999999999999943,
0.5500000000000114, -1.25, -2.6500000000000057,
-3.4499999999999886, -3.4000000000000057, -2.700000000000017,
-2.1500000000000057, -1.5500000000000114, -1.25,
-0.30000000000001137, -0.09999999999999432,

0.8500000000000227, 1.799999999999983, 2.799999999999983, 2.5,
2.700000000000017, 2.0999999999999943, 1.5, 0.9499999999999886]

£73% BestFourPoint

BestFourPoint PUKH BB FIE A H toomore/grs Z Wil —HIIRE, 7 DU A B 2B ACH B 75 2 5 Ik
SR DU o s B

o RARUAL / BRIk

a4 Chapter 1. twstock - &R T IREEEER
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o AREAY ) WAL
o —HYEG L/ =HBED B4
o “HHEKN/SNHYE / ZHB-E/NRSHIYE
ARG T

>>> stock = twstock.Stock('2330')

>>> bfp = twstock.BestFourPoint (stock)

>>> bfp.best_four_point_to_buy()  # #|2 &m0 A F &
"EAKAL, ZHHEARSEHE

>>> bfp.best_four_point_to_sell() # H|if2 &[F|m A % %
False

>>> bfp.best_four_point () KR B

(True, ' EAWA, =B HEARN Bﬁ@ﬁ

#i[E]: BestFourPoint /& Stock f—J& wrapper, QIR EH) Stock Z ¥k}, & Eiii 2 BestFourPoint
mﬂ%; FIHI‘FJ‘.{{

R realtime

realtime R DABUISHE AT =T 2 BIRE &R, wI2rsl) LA K AR k. [AlIRFn] DA real time. mock
R e 1 il B A R

RRE-REZHNHER

i reattime IS ETEE (2330) Z RIR IS &R

>>> import twstock
>>> stock = twstock.realtime.get('2330') # 2 b7 [l Z = B4

{

"timestamp": 1500877800.0,

"info": {
"code": "2330",
"channel": "2330.tw",
"name": " H£fAE",
"fullname": " % WA EHEEMHARAD",
"time": "2017-07-24 14:30:00"

},

"realtime": {

(continues on next page)
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(L E—H)

"latest_trade_price":
"trade_volume":
"accumulate_trade_volume":

"best_

]’

"best_

1,

"best_

1,

"best_

]’

"open":
"high":

"low":

},

"success":

}

"214.50",
I|4437I| s

bid_price": [
"214.00",
"213.50",
"213.00",
"212.50",
"212.00"

bid_volume": [
"29",

"1621",
"2056",
"1337",

"1673"

ask_price": [
"214.50",
"215.00",
"215.50",
"216.00",
"216.50"

ask_volume": [
"736" s

||3116|| s

"995" s

n 1065" s

"684"

"213.50",
"214.50",

"213.00"

true

>>> stock = twstock.realtime.get('6223"')

>>> stock

{'timestamp': 1500877800.0, 'info': {'code':

"19955",

# 4 AR 2 BB A

'6223', 'channel':

'6223.tw',

(continues on next page)
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(L E—H)

'name': ' HEAY', 'fullname': ' HWHEAFEMH AR AF", 'time': '2017-07-24 14:30:00'},

'realtime': ..., 'success': True}

iEiB success HEREFI 2 IEFEM

i realtime 2 EHRIRE, FFEMERR success BG[E True, UWIRIE] False FERUS 2 ERIA R A SR
B4, #HHE2 M renessage JUSSE TR . rtcode B8 AR CHE:

>>> stock = twstock.realtime.get('2330")

>>> stock['success']

True

>>> stock = twstock.realtime.get(''")

>>> stock['success']

False

>>> stock

{'rtmessage': 'Information Data Not Found.', 'rtcode': '9999',
'success': False}

>>> stock = twstock.realtime.get('9999')

>>> stock['success']

False

>>> stock

{'msgArray': [], 'userDelay': O, 'rtmessage': 'Empty Query.',

'referer': '', 'queryTime': {'sysTime': '17:27:02',
'sessionLatestTime': -1, 'sysDate': '20170724', 'sessionKey':
'tse_9999.tw_20170724|', 'sessionFromTime': -1, 'stockInfoltem': 1719,
'showChart': False, 'sessionStr': 'UserSession', 'stockInfo': 277019},
'rtcode': '5001', 'success': False}

ZREANEBEFENR

realtime SR IR ] Rp 2Ll

>>> stocks = twstock.realtime.get(['2330', '2337', '2409'])

>>> stocks['success']

>>> stocks

{'2330"': {'timestamp': 1500877800.0, ..., 'success': Truel},
'2337': {'timestamp': 1500877800.0, ..., 'success': True},
'2409': {'timestamp': 1500877800.0, ..., 'success': Truel},

'success': True}

(continues on next page)
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(L E—H)

>>> stocks['2330'] ['success']

True

{5 mock

>>> twstock.realtime.mock = True

>>> twstock.realtime.get('2337")

E03% Codes

codes T HERTENASEY &#, S codes. tpex. codes.twse, codes.codes,

A SR A E F TR

>>> import twstock

>>> '2330"' in twstock.twse
True

>>> '6223"' in twstock.twse

False

A L8R 75 E)_F AR

>>> '2330' in twstock.tpex
False
>>> '6223' in twstock.tpex

True

AR IS B AR

>>> '2330"' in twstock.codes
True
>>> '6223' in twstock.codes

True

25 Legacy

Legacy AWM H toomore/grs Wbl (ifi], WA WA grs HEIIAEZ Bt , HFIE] LegacyAnalytics

PAM LegacyBestFourPoint.

Chapter 1. twstock - &&EBRHIREFER IR
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2% CLI tools

twustock [EI@ WA command line tools A DAMHE A, 4 EIEIAr 50 22 i w1 DA M DU R B o 1 i > T fig

$ twstock -s 2330 6223

high : 215.0 214.0 210.0 210.5 208.5
low : 212.0 211.0 208.0 208.5 206.5
price: 215.0 211.5 208.5 210.0 208.5

—————————————— 2337 —--—mmmmmmmmmme-
high : 16.2 16.8 16.4 16.75 16.75
low : 15.8 16.1 15.15 16.3 16.25

price: 15.95 16.25 16.25 16.6 16.7

$ twstock -b 2330

Nk & F B ¥ Best Four Point

2330: Buy EAWKA

6223: Sell E#HMEK, ZHHENANEHE

1.2 APl 2B Z5| - APl Reference

WARARIEAE AR E TGS . class B method FYNEE, w52 BRGSO

1.2.1 API Reference
stock —fxREREH

stock A= HEIENICE: DATATUPLE HE i @ B Y K E &K 2 namedtuple., BaseFetcher A
[E)TWSEFetcher VAKX TPEXFetcher 2 JEJfE class. Stock 35 45 JiE I 2 A AL I 4, RIS tock
S35 T AR B2 B B B 45T IEERY fetcher.

DATATUPLE

class stock.DATATUPLE (date, capacity, turnover, open, high, low, close, change, transaction)

JES R nametuple,
Attributes:

date
datetime.datetime #&Z F[H, HIUl datetime.datetime (2017, 6, 12, 0, 0).

1.2. APl £BZ5| - API Reference 9




twstock Documentation, $[F] 1.0.1

capacity
AR el (LA B
turnover
RN G R (B B /o0).
open
A -
high
M f

]

i

@n
i

low

B Rk .
close

AR
change

HRECEZE .

transaction

Dt

Stock

class stock.Stock(sid: str, initial_fetch: bool=True)
A BB S R (B O, R, H-

etc) DA 7 Ik

AMVHT, HENStock FBINE, 2

initial_fetch [F) True (FE#K), & HEFEI fetch 310 IMBUE 31 H 22 8 S &R

Class attributes are:

sid
ﬂﬂuﬁ‘ifé

fetcher

PO instance, FEaer [ 8087 A BT, SO fetcher,

raw_data

R TWSEFetcher B & TPEXFetcher Bl JRIG &K

data

Y oraw data FimDATATUPLE T R b B k),

Fetcher method:

fetch(self, year: int, month: int)

[EBGEAE . H Oy 2 IR SR kL

fetch_from(self, year: int, month: int)

EBASE. HES HZ LR EE.

10
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fetch_31(self)
[EHGET 31 H B2 58 s i kL

8 method:

continuous (self, data)

data Z 4 ETHRE.

moving_average (self, data: list, days: int)

data Z days HJ#{H.

ma_bias_ratio(self, dayl, day2)
At dayl HPAK day2 Zafe(E.

ma_bias_ratio_pivot (self, data, sample size=5, position=False)

FI B IF AT .

Fetcher

class stock.BaseFetcher

fetch(self, year, month, sid, retry)

JUUR 3 EAE H 0y 2 B R

_convert_date (self, date)

W EPYICRAE, R EE TR . RS

>>> date = self._convert_date('106/05/01")
>>> print(date)
'2017/05/01"

_make_datatuple (self, data)
WA B H gk (EIFIDATATUPLE . G ie > okl (EIE1 % ez i .

purify(self, original_data: list)
1% original_data [EZ firfy &l EEIEIDATATUPLE BYRE .

class stock.TWSEFetcher (BaseFetcher)
i 1 S

class stock.TPEXFetcher (BaseFetcher)
=R A tie ki Vi

analytics — [RENHTHE#E

analytics ML T Analytics AXZEE A3 MDA e BestFourPoint VUK 'E & B/ #r. Analytics €& H 4%
Hstock.Stock #&K, RILAIPAfEstock.Stock 2 FE I .

1.2. APl £BZ5| - API Reference 11
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fiE):  analytics Z4HT, BEEMIRstock. Stock JESEE, MEiLSt ¥ realtime Z ERHEFTAIT .

EAX9HTHEH - Analytics

class analytics.Analytics

FABER AL
continuous (data)
S data (list) - ERHEA
oM data FRAE ETRZ R
moving_average (data, days)
E1 1
. data (1ist) - ERHEEA
o days (int) — K
Jr#T data 2 days HZ-F4y¥

>>> stock.moving_average(stock.price, 5) # O8N 5 HHE
#aH 5 B AR

>>> stock.moving_average(stock.capacity, 5)

ma_bias_ratio(dayl, day2)
2
e dayl (int) —n H
o day2 (int) —m H
SriraleEER (194H), dayl - day2
ma_bias_ratio_pivot (data, sample_size=5, positive=False)
ZH
o data (list) — ERHEAS, MM price
o sample_size (int) — i MY FAEA SR
o positive (bool) — IEAERE (True), ATipf (False)
AT IE e BT (L B

12 Chapter 1. twstock - & &R HIREEEEFIR
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X EF 2547 - BestFourPoint

class analytics.BestFourPoint (stock)

2 stock (stock.Stock) — BAMTZ Bk

PN =L B

bias_ratio (position=False)

2 positive (bool) — IEIEEE (True), &IEEE (False)

HIET 3, 6 HIF &%

plus_bias_ratio()

FEr 3, 6 H LAt

mins_bias_ratio()

FIBT 3, 6 HEaREER
best_buy_10)
I %YTE bool
FIBTE B — A EUAL
best_buy_2()
I %YsE bool
FIBTR B RAEAEA
best_buy_3()
I %Y5E bool
FIERE = 2R =HYEEA R
best_buy_4()
I %YTE bool
FIGTE B = H IR /N HI9HE
best_sell_1()
I %YTE bool
FIEE A — RERRICR
best_sell_2()
I %YTE bool
FIBTE T AR AE

best_sell_3()

1.2. APl £BZ5| - API Reference

13
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M %Y RE bool
FIEE B = RE=HWEM LT
best_sell_4()
MBI RE bool
FIBTE B = HIE/NRS H Y E
best_four_point_to_buy()
fEmI%IEE bool, str
IREVEES, A A A B, 75 H ] 8 False
best_four_point_to_sell()
fHmI%YEE bool, str
WREE RS, BETA AR A2 BRI, SR E False
best_four_point ()
M %IRE (bool, str), None
IREVE G, M (True, msg), QUREEEE, [ (False, msg), WUREAFFA, [0 None.

realtime —BEIBFIREF A

realtime 4T FLATEHEA FIRIREIE G APL, BEithget O ABUSAH B ZEIH & HH
Attributes:

realtime.mock

i mo cke AT F G R AR

True # f# AR EH

>>> twstock.realtime.mock = False # {# | IF & & #

>>> twstock.realtime.mock

Methods:

realtime.get (stocks)

BRI 4 5 2 I B R
2 stocks (str or List[str]) - HAMZIRENGE, L THBHHA list 2 h:

>>> realtime.get('2330"') # B —2rz
>>> realtime.get(['2330', '6223']) # £ =47

il dict — [al g REZ AR A
B — XA

14 Chapter 1. twstock - & &R HIREEEEFIR


http://mis.twse.com.tw

twstock Documentation, £[E)] 1.0.1

>>> realtime.get('2330')
{
'timestamp': 1500877800.0,
"info': {
'code': '2330',
'channel': '2330.tw'
'name': ' £HE"',
'fullname': ' £ERBEHEERLARAT",
'time': '2017-07-24 14:30:00'
1,
'realtime': {
'latest_trade_price': '214.50',
'trade_volume': '4437',
'accumulate_trade_volume':'19955',
'best_bid_price': ['214.00', '213.50', '213.00', '212.50', '212.00'],
'best_bid_volume': ['29', '1621', '2056', '1337', '1673'],
'best_ask_price': ['214.50', '215.00', '215.50', '216.00', '216.50'],
'best_ask_volume': ['736', '3116', '995', '1065', '684'],
'open': '213.50',
'high': '214.50',
'low': '213.00'
1,
'success': True
}
Z AU
>>> realtime.get(['2330', '2337'])
{
'2330': ...,
'2337': ...,
'success': True
}

codes - RIEERENRB

codes $Rft T AMBEAB AR, —REHHFES G ERmHEEME4, EEFER tustock. codes,
twstock.tpex. twstock.twse BT ENTSEMZ ALHE,

class codes.StockCodeInfo (type, code, name, ISIN, start, market, group, CFI)
KR &R

1.2. APl £BZ5| - API Reference 15
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codes.codes

B b BRI

codes.tpex

R AR e

codes.twse

=2 A

1.3 #IPEEA - Additional Notes

1.3.1 RiEE B - Contributing

twstock TGN R E KL, 28R EEELER S

WERARAATAT s . DIRB BRI bug Bk, #7E GitHub issues BAE-—{EH1Y) issue. QIRZE 1 patch,
4 GitHub pull request 38 {8 patch, FRAT patch #&EI;, R B B8gihn AZ] Contributors List
1,

Coding Style Guide

Coding Style 7% :%4E, 28 PEP 8,

1.3.2 LICENSE

Copyright (¢) 2017-2019 Louie Lu

Permission is hereby granted, free of charge, to any person obtaining a copy of this software and associated
documentation files (the [ Software]), to deal in the Software without restriction, including without limitation
the rights to use, copy, modify, merge, publish, distribute, sublicense, and/or sell copies of the Software, and

to permit persons to whom the Software is furnished to do so, subject to the following conditions:

The above copyright notice and this permission notice shall be included in all copies or substantial portions

of the Software.

THE SOFTWARE IS PROVIDED [ASIS] , WITHOUT WARRANTY OF ANY KIND, EXPRESS OR
IMPLIED, INCLUDING BUT NOT LIMITED TO THE WARRANTIES OF MERCHANTABILITY, FIT-
NESS FOR A PARTICULAR PURPOSE AND NONINFRINGEMENT. IN NO EVENT SHALL THE
AUTHORS OR COPYRIGHT HOLDERS BE LIABLE FOR ANY CLAIM, DAMAGES OR OTHER LI-
ABILITY, WHETHER IN AN ACTION OF CONTRACT, TORT OR OTHERWISE, ARISING FROM,
OUT OF OR IN CONNECTION WITH THE SOFTWARE OR THE USE OR OTHER DEALINGS IN
THE SOFTWARE.

16 Chapter 1. twstock - &ZRHIREEELIR
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CHAPTER 2

Indices and tables

e genindex
e modindex

e search

17
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20 Python %S|



=5

IR

_convert_date() (stock.BaseFetcher &4 p% B i $),

11

_make_datatuple() (stock.BaseFetcher &4 B

A

#), 11

Analytics (analytics 44 4a[E), 12
analytics (#241), 11

B

BaseFetcher (stock F#44a[F)), 11

best_buy_1() (analytics. BestFourPoint &9 X

2
me
B

#), 13

best_buy_2() (analytics. BestFourPoint #49m%, B %

best_buy_3(0) (analytics. BestFourPoint # %,

%), 13

i

#), 13

best_buy_4() (analytics. BestFourPoint #49 m%, B %

%), 13

best_four_point() (analytics. BestFourPoint #9 X,

B H#), 14

best_four_point_to_buy() (analyt-

ics. BestFourPoint 89 % B #¥K), 14

best_four_point_to_sell() (analyt-

ics. BestFourPoint 49 % B F¥K), 14

best_sell_1() (analytics. BestFourPoint &% B %

#0), 13

best_sell_2() (analytics. BestFourPoint 8491 B %

#), 13

best_sell_3() (analytics.BestFourPoint #9r% B &
), 13

best_sell_4() (analytics.BestFourPoint #r% B &
#), 14

BestFourPoint (analytics 44 4a[F)), 13

bias_ratio() (analytics.BestFourPoint &9 % B &
#), 13

C

capacity (stock. DATATUPLE ¢4/ 1), 9

change (stock. DATATUPLE %45/ %), 10

close (stock. DATATUPLE #49/% 1), 10

codes (# codes 241 %), 15

codes (#£41), 15

continuous () (analytics. Analytics ¢4 % B FH#), 12
continuous () (stock.Stock a9r% B F¥L), 11

D

data (stock.Stock 449/ 1), 10
DATATUPLE (stock * #44a[F)), 9

date (stock. DATATUPLE &4 14), 9

F

fetch() (stock.BaseFetcher % B ##), 11
fetch() (stock.Stock 4% B %K), 10
fetch_31() (stock.Stock &4 B F¥k), 11
fetch_from() (stock.Stock 449 r% B &#), 10
fetcher (stock.Stock ¢4/ 1%), 10

G

get () (74 realtime A4 ), 14

21
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H

high (stock. DATATUPLE &4/ 1), 10

L

low (stock. DATATUPLE #4/%H), 10

M

ma_bias_ratio() (analytics.Analytics &9 r% B % %),

12

ma_bias_ratio() (stock.Stock a9 B &#), 11

ma_bias_ratio_pivot() (analytics.Analytics &9,
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