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stockbot


 [https://travis-ci.org/ChrisPappalardo/stockbot]
 [https://pypi.python.org/pypi/stockbot]Stock market analysis library written in Python.


	License: Creative Commons (CC) BY-NC-ND 4.0 https://creativecommons.org/licenses/by-nc-nd/4.0/

	Documentation: https://stockbot-lib.readthedocs.org/




Features


	market data sourcing from Yahoo! and CNBC
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Installation

At the command line:

$ easy_install stockbot





Or, if you have virtualenvwrapper installed:

$ mkvirtualenv stockbot
$ pip install stockbot
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Usage

To use stockbot in a project:

import stockbot
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Contributing

You can contribute in many ways:


Types of Contributions


Report Bugs

Report bugs at https://github.com/ChrisPappalardo/stockbot/issues.

If you are reporting a bug, please include:


	Your operating system name and version.

	Any details about your local setup that might be helpful in troubleshooting.

	Detailed steps to reproduce the bug.






Fix Bugs

Look through the GitHub issues for bugs. Anything tagged with “bug”
is open to whoever wants to implement it.




Implement Features

Look through the GitHub issues for features. Anything tagged with “feature”
is open to whoever wants to implement it.




Write Documentation

stockbot could always use more documentation, whether as part of the
official stockbot docs, in docstrings, or even on the web in blog posts,
articles, and such.




Submit Feedback

The best way to send feedback is to file an issue at https://github.com/ChrisPappalardo/stockbot/issues.

If you are proposing a feature:


	Explain in detail how it would work.

	Keep the scope as narrow as possible, to make it easier to implement.








Get Started!

Ready to contribute? Here’s how to set up stockbot for local development.


	Fork the stockbot repo on GitHub.



	Clone your fork locally:

$ git clone git@github.com:your_name_here/stockbot.git







	Install your local copy into a virtualenv. Assuming you have virtualenvwrapper installed, this is how you set up your fork for local development:

$ mkvirtualenv stockbot
$ cd stockbot/
$ python setup.py develop







	Create a branch for local development:

$ git checkout -b name-of-your-bugfix-or-feature





Now you can make your changes locally.



	When you’re done making changes, check that your changes pass flake8 and the tests, including testing other Python versions with tox:

$ flake8 stockbot tests
$ python setup.py test
$ tox





To get flake8 and tox, just pip install them into your virtualenv.



	Commit your changes and push your branch to GitHub:

$ git add .
$ git commit -m "Your detailed description of your changes."
$ git push origin name-of-your-bugfix-or-feature







	Submit a pull request through the GitHub website.








Pull Request Guidelines

Before you submit a pull request, check that it meets these guidelines:


	The pull request should include tests.

	If the pull request adds functionality, the docs should be updated. Put
your new functionality into a function with a docstring, and add the
feature to the list in README.rst.

	The pull request should work for Python 2.6, 2.7, 3.3, and 3.4, and for PyPy. Check
https://travis-ci.org/ChrisPappalardo/stockbot/pull_requests
and make sure that the tests pass for all supported Python versions.






Tips

To run a subset of tests:

$ python -m unittest tests.test_stockbot
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Credits


Development Lead


	Chris Pappalardo <cpappala@yahoo.com>






Contributors

None yet. Why not be the first?
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History




0.1.0 (2015-09-23)


	First release on PyPI.
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  All modules for which code is available


		stockbot.sources
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  Source code for stockbot.sources

# -*- coding: utf-8 -*-

'''

The `sources` module provides functions and classes that are useful for:

- obtaining price quotes for symbols
- obtaining historical price information for symbols
- looking up symbols
- determining current market status (open/closed)

'''

###############################################################################


import csv
import datetime as dt
import json
import re
import sys
if sys.version_info > (3, 0):
    from urllib.parse import quote_plus
    from urllib.request import urlopen
else:
    from urllib import quote_plus
    from urllib2 import urlopen

from dateutil.parser import parse
from dateutil.tz import tzlocal
import pytz

from classes import MarketData


_YAHOO_QUOTE = {
    'source': (
        u'http://download.finance.yahoo.com/d/' +
        u'quotes.csv?s=%s&f=sl1d1t1c1ohgv&e=.csv'),
    'format': 'csv',
    'tz': 'America/New_York',
    'close': parse('4:00pm'),
    'mapping': ['symbol', 'last', 'date', 'time', 'change', 'open', 'high',
                'low', 'volume'],
    }


_YAHOO_HIST = {
    'source': (
        u'http://ichart.finance.yahoo.com/' +
        u'table.csv?s=%s&d=11&e=31&f=9999&g=d&a=0&b=1&c=1900&ignore=.csv'),
    'format': 'csv',
    'tz': 'America/New_York',
    'close': parse('4:00pm'),
    'mapping': ['date', 'open', 'high', 'low', 'close', 'volume', 'last'],
    }


_CNBC_QUOTE = {
    'source': u'http://data.cnbc.com/quotes/%s',
    'format': 'json',
    'tz': 'America/New_York',
    'close': parse('4:00pm'),
    'pattern': u'var quoteDataObj = \[({.*?})\]',
    'mapping': {
        'symbol': 'symbol',
        'last': 'last',
        'change': 'change',
        'open': 'open',
        'high': 'high',
        'low': 'low',
        'volume': 'volume'}
    }


_YAHOO_SEARCH = {
    'source': (
        u'http://d.yimg.com/aq/' +
        u'autoc?query=%s&region=US&lang=en-US&' +
        u'callback=YAHOO.util.ScriptNodeDataSource.callbacks'),
    'format': 'json',
    'pattern': (
        u'YAHOO.util.ScriptNodeDataSource.callbacks' +
        u'\({"ResultSet":{"Query":".*?","Result":(\[.*?\])}}\)'),
    'mapping': {
        'symbol': 'symbol',
        'name': 'name',
        'exchange': 'exch',
        'type': 'typeDisp'}
    }


_YAHOO_STATUS_US = {
    'source': u'http://finance.yahoo.com',
    'format': 'raw',
    'pattern': u'U\.S\. Markets close in ',
    }


[docs]class DataError(Exception):
    '''
    Custom exception for data errors.
    '''

    def __init__(self, value):
        '''
        `DataError` constructor.

        :param:`value` the exception message
        '''

        self.value = value

    def __str__(self):
        return str(self.value)



def _get_data(symbol, source, format,
              tz=None,
              close=None,
              pattern=None,
              mapping=None,
              header=True):
    '''
    Gets price data for `:param symbol:` from `:param source` and
    returns a `MarketData` object with OHLC plus extended data.

    Timestamps are in UTC by default.

    :param symbol: the ticker symbol of the instrument we want to price
    :param source: the URL source of the data; can be http(s) or file
    :param format: the format of the incoming data, 'csv' 'json' 'raw'
    :param tz: the `pytz.timezone` timezone label of datetime data
    :param close: the default market close associated with `:param symbol:`
    :param pattern: an optional regex pattern to strip from response
    :param mapping: maps data to labels, either positional or associative
    :param header: assume the first line of a multi-line csv is the header
    :type symbol: `str`
    :type source: `str`
    :type format: `str`
    :type tz: `str` (default=None)
    :type close: `str` (default=None)
    :type pattern: `str` (default=None)
    :type mapping: `list` or `dict` (default=None)
    :type header: `bool` (default=True)
    :returns: a generator that yields objects for each timeseries node
    :rtype: `MarketData`
    :raises IOError: from urlopen if the connection cannot be made
    :raises DataError: if the returned data is blank or the regex fails
    :raises ValueError: if the UTF-8 encoding fails
    :raises:`ValueError` if `json.loads()` fails
    :raises:`AttributeError` if json elements are not `dict` or `list`

    .. warning:: `:param pattern:` and multi-line csv are mutually exclusive

    .. warning:: `:param mapping:` must be aligned `list` when `:param format:`
                 is 'csv'

    .. warning:: `:param mapping:` must be `dict` of (out, in) keys when
                 `:param format:` is 'json'

    .. warning:: 'json' data elements must be `dict` types

    :Example:

    >>> TODO
    '''

    # get data from URL; http(s) and file supported
    data = urlopen(source % quote_plus(symbol))

    # read all lines; returns a list, which preserves file lines (csv)
    data = data.readlines()

    if not data:
        raise DataError('data result was empty')

    # strip regex pattern if passed
    if pattern:

        # collapse data list before applying regex
        data = re.compile(pattern, re.DOTALL).search(''.join(data))

        # extract matched pattern and convert back to list
        data = list(data.group(1)) if data else None

        if not data:
            raise DataError('regex on data failed to produce a result')

    # csv format: yield each line as a MarketData object with clean dt
    if format == 'csv':

        # if header, assume first line of multi-line list is the header
        if header and len(data) > 1:
            data.pop(0)

        for row in csv.reader(data):

            if len(row) != len(mapping):
                raise DataError('csv row length does not match mapping')

            yield MarketData(dict(zip(mapping, row))).clean_dt(tz, close)

    # json format: yield each element as a MarketData object with clean dt
    elif format == 'json':

        # decode json data; force top-level to list
        data = json.loads(data)
        data = [data] if not isinstance(data, abc_ms) else data

        for obj in data:

            if not isinstance(obj, abc_mm):
                raise DataError('json elements are not dicts')

            # replace keys
            obj = dict(map(lambda a, b: (a, obj.get(b, None)),
                           mapping.items()))

            yield MarketData(obj).clean_dt(tz, close)

    # raw format: yield the raw result
    elif format == 'raw':

        yield data


[docs]def get_yahoo_quote(symbol):
    '''
    Gets a delayed price quote for :param:`symbol` from Yahoo! finance.

    :param:`symbol` the ticker symbol of the instrument we want to price
    :type:`symbol` `str`
    :returns: `MarketData` object with labeled price data
    :rtype:`pd.Series`
    :raises:`IOError`
    :raises:`DataError`
    :raises:`ValueError`
    :raises:`AttributeError`
    '''

    return next(_get_data(
        symbol,
        _YAHOO_QUOTE['source'],
        _YAHOO_QUOTE['format'],
        _YAHOO_QUOTE['tz'],
        _YAHOO_QUOTE['close'],
        mapping=_YAHOO_QUOTE['mapping']))



[docs]def get_yahoo_hist(symbol):
    '''
    Gets historical price data for :param:`symbol` from Yahoo! finance.

    :param:`symbol` the ticker symbol of the instrument we want to price
    :type:`symbol` `str`
    :returns: a `MarketData` obj generator of labeled price data
    :rtype:`pd.DataFrame`
    :raises:`IOError`
    :raises:`DataError`
    :raises:`ValueError`
    :raises:`AttributeError`
    '''

    return _get_data(
        symbol,
        _YAHOO_HIST['source'],
        _YAHOO_HIST['format'],
        _YAHOO_HIST['tz'],
        _YAHOO_HIST['close'],
        mapping=_YAHOO_HIST['mapping'])


#    return pd.DataFrame(d).T


[docs]def get_cnbc_quote(symbol):
    '''
    Gets a real-time price quote for :param:`symbol` from CNBC.

    :param:`symbol` the ticker symbol of the instrument we want to price
    :type:`symbol` `str`
    :returns: `MarketData` object with labeled price data
    :rtype:`pd.Series`
    :raises:`IOError`
    :raises:`DataError`
    :raises:`ValueError`
    :raises:`AttributeError`
    '''

    return _get_data(
        symbol,
        _CNBC_QUOTE['source'],
        _CNBC_QUOTE['format'],
        _CNBC_QUOTE['tz'],
        _CNBC_QUOTE['close'],
        mapping=_CNBC_QUOTE['mapping'])



[docs]def get_symbol(symbol):
    '''
    Gets a list of securities containing :param:`symbol`.

    :param:`symbol` the symbol or name fragment to find
    :type:`search` `str`
    :returns: a `MarketData` obj generator of results
    :rtype: `list`
    :raises:`IOError`
    :raises:`DataError`
    :raises:`ValueError`
    :raises:`AttributeError`
    '''

    return _get_data(
        symbol,
        _YAHOO_SEARCH['source'],
        _YAHOO_SEARCH['format'],
        _YAHOO_SEARCH['mapping'])



[docs]def get_status_US():
    '''
    Get the open/closed status of markets in the United States.

    :returns: a string with time remaining until close or None if closed
    :rtype: `str` or `None`
    :raises:`IOError`
    :raises:`DataError`
    :raises:`ValueError`
    :raises:`AttributeError`
    '''

    return next(_get_data(
        '',
        _YAHOO_STATUS_US['source'],
        _YAHOO_STATUS_US['format'],
        pattern=_YAHOO_STATUS_US['pattern']))
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stockbot package



Submodules





stockbot.sources module


The sources module provides functions and classes that are useful for:



		obtaining price quotes for symbols


		obtaining historical price information for symbols


		looking up symbols


		determining current market status (open/closed)






		
exception stockbot.sources.DataError(value)[source]


		Bases: exceptions.Exception


Custom exception for data errors.









		
stockbot.sources.get_cnbc_quote(symbol)[source]


		Gets a real-time price quote for :param:`symbol` from CNBC.


:param:`symbol` the ticker symbol of the instrument we want to price
:type:`symbol` str
:returns: MarketData object with labeled price data
:rtype:`pd.Series`
:raises:`IOError`
:raises:`DataError`
:raises:`ValueError`
:raises:`AttributeError`









		
stockbot.sources.get_status_US()[source]


		Get the open/closed status of markets in the United States.






		Returns:		a string with time remaining until close or None if closed



		Return type:		str or None







:raises:`IOError`
:raises:`DataError`
:raises:`ValueError`
:raises:`AttributeError`









		
stockbot.sources.get_symbol(symbol)[source]


		Gets a list of securities containing :param:`symbol`.


:param:`symbol` the symbol or name fragment to find
:type:`search` str
:returns: a MarketData obj generator of results
:rtype: list
:raises:`IOError`
:raises:`DataError`
:raises:`ValueError`
:raises:`AttributeError`









		
stockbot.sources.get_yahoo_hist(symbol)[source]


		Gets historical price data for :param:`symbol` from Yahoo! finance.


:param:`symbol` the ticker symbol of the instrument we want to price
:type:`symbol` str
:returns: a MarketData obj generator of labeled price data
:rtype:`pd.DataFrame`
:raises:`IOError`
:raises:`DataError`
:raises:`ValueError`
:raises:`AttributeError`









		
stockbot.sources.get_yahoo_quote(symbol)[source]


		Gets a delayed price quote for :param:`symbol` from Yahoo! finance.


:param:`symbol` the ticker symbol of the instrument we want to price
:type:`symbol` str
:returns: MarketData object with labeled price data
:rtype:`pd.Series`
:raises:`IOError`
:raises:`DataError`
:raises:`ValueError`
:raises:`AttributeError`











Module contents








          

      

      

    


    
        © Copyright 2015, Chris Pappalardo.
      Created using Sphinx 1.3.5.
    

  

modules.html


    
      Navigation


      
        		
          index


        		
          modules |


        		stockbot 0.1.0 documentation »

 
      


    


    
      
          
            
  
stockbot




		stockbot package
		Submodules


		stockbot.sources module


		Module contents

















          

      

      

    


    
        © Copyright 2015, Chris Pappalardo.
      Created using Sphinx 1.3.5.
    

  

_static/ajax-loader.gif





_static/down-pressed.png





_static/file.png





_static/plus.png





_static/up-pressed.png





_static/down.png





_static/up.png





