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import tejapi

tejapi.ApiConfig.api_key = "SGRt yrenatiademisdlondiesih”
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from talib import abstract
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#EATEI-API F AT &4
data = tejapi.get( TWN/EWPRCD'
opts={ 'columns

,C0id="2338" ,mdate={"gte’
":['mdate’, 'close d']})
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#EFT
data.rename(columns={ 'mdate’:'date’, 'close_d"':'close’'},

HEEESIE
data.set index('date’,

inplace = True)

:'20280781", '1te’

inplace=True)

1128281829},
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# 5+ ;;:w— G548 / #51820 HA%

sma_5 = abstract.SMA(data,5) sma_20 = abstract.SMA(data,20)
#5415 B ROIER # I L5 BRI ER

sma S sma 20

date date

2020-087-01 ©0:00:00+00:00 NaN 2020-07-01 ©0:00:00+00:00 NaN
2020-27-02 ©0:00:00+00:00 NaN 2020-07-02 ©0:00:00+00:00 NaN
2020-87-03 ©0:00:00+00:00 NaN 2020-07-03 00:00:00+00:00 NaN
2020-07-06 00:00:00+00:00 NaN 2020-07-06 ©0:00:00+00:00 NaN
2020-27-07 ©0:00:00+00:00 329.1 2020-07-07 ©0:00:00+00:00 NaN
2020-10-23 ©0:00:00+00:00 453.7 2020-10-23 ©0:00:00+00:00 444,775
2020-10-26 00:00:002+00:00 452.2 2020-10-26 00:00:00+00:00 445.600
2020-10-27 ©0:00:00+00:00 451.4 2020-10-27 ©00:00:00+00:00 446.800
2020-10-28 ©0:00:00+00:00 442.6 2020-10-28 00:00:00+00:00 447.808
2020-106-29 ©0:00:00+00:00 446.0 2020-10-29 00:00:00+00:00 448.075
Length: 84, dtype: float64 Length: 84, dtype: float64
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# LTSS AI—XAEHBZNR _+H9%
if (sma_S[-2]<sma_20[-2]) & (sma_S[-1]>sma_20[-1]); 1 =]

print(' EEEZERIXHE!") EXAHBEARR _+THBEE
if (sma_S5[-2]>sma_20[-2]) & (sma_S5[-1]<sma_20[-1]):

print(' EETLTRIXHE!")
else: ) BI—XAHBEAR _+HEE
j print('EHfEEL") =]
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import matplotlib.pyplot as plt REER ;ﬂ;gzetyégggg
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.get('TWN/EWPRCD', coid=coidlist, mdate— 20181e31°
opts={'columns':['mdate’, 'coid’, 'pe_ratio’, pb ratio’, 'cdiv_ratio']})
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pe ratio : Az#th
pb_ration : R EFELL
cdiv_ratio : IR IEF|ZFE

B BUFESE

strategy = data[(data['pe_ratio’]<12) & (data['pb_ratio’']<1) & (data['cdiv_ratio']>5)]

Agth<12
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por‘tfolio_r‘oi = tejapi.get('TWN/EWPRCD2', coid=portfolio, mdate={'gte’:'20181101",'lte’':'20181130"'},

opts={'columns’:['mdate’, ‘coid’, 'roia‘]})
B B \1 A= (%) |

daily roi = portfolio_roi.groupby('mdate')[['roia’']].mean()
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benchmark roi = tejapl get('TWN/EWPRCD2',coid= IReeel ,mdate={"gte’
opts= { columns’

benchmark roi.set_index('mdate’,inplace=True)

:['mdate’,

]
e |

‘roia’]})

:'20181101°,

‘1te’:

'20181130"},

plt.plot(daily_roi, label ‘strategy )
plt.plot(benchmark roi, label="benchmar
.legend() #&EZF "5

plt.title(’ Stra eg
plt.xlabel( 'date’ ) =§é
plt.ylabel("’ ret qu>\
.showu() #%&&
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