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Overview

• Axiom is a great language for doing data analysis


• https://aaronliu.cc/axiom/


• In this lesson, we will go over a simple example where we 
analyze the stock market

https://aaronliu.cc/axiom/


Inspiration



Goal

• Can we replicate the findings of the previous chart?



Step 0: Find Data



Step 1: Load

#get data for QQQ 
url = 'https://query1.finance.yahoo.com/v7/finance/download/QQQ?
period1=921024000&period2=1614988800&interval=1d&events=history&includeAdjustedClose=true
' 
path = web.dl(url) 
data = io.csv.load(path) 
print data.slice(0,10) 



Step 1: Load



Step 2: Verify

#plot data to verify 
image.plot(data,['Date','Adj Close']).save('price.png') 
print 'Saved price.png' 



Step 2: Verify



Step 3: Analyze
#get monthly totals 
last_year = 0 
start_price = 0 
month_total = [0]*12 
month_count = [0]*12 
for row,data,1 
    #get relevant cells 
    date = row[0] #"Date" 
    price = row[5] #"Adj Price" 
     
    #get date parts 
    parts = date.split('-') 
    year = parts[0].number() 
    month = parts[1].number() 
     
    #start at year 2000 (instead of Mar 1999) 
    if year<2000 
        continue 
     
    #get relative price 
    if year!=last_year 
        last_year = year 
        start_price = price 
    rel_price = price/start_price 
     
    #accumulate relative price by month 
    n = month-1 
    month_total[n] += rel_price 
    month_count[n]++ 



Step 3: Analyze

#calculate monthly data 
month_data = [['Month','Change']] 
month_names = ['Jan','Feb','Mar','Apr','May','Jun','Jul','Aug','Sep','Oct','Nov','Dec'] 
for n,12 
    month_name = month_names[n] 
    avg = month_total[n]/month_count[n] 
    change = avg-1 
    month_data.push([month_name,change]) 
print month_data 



Step 3: Analyze



Step 4: Graph

#graph 
image.plot(month_data,null,'bar').save('seasonality.png') 
print 'Saved seasonality.png' 



Step 4: Graph



Comparison



Full Code
## 
inspired by: 
https://charts.equityclock.com/seasonal_charts/QQQ.png 
## 

#get data for QQQ 
url = 'https://query1.finance.yahoo.com/v7/finance/download/QQQ?period1=921024000&period2=1614988800&interval=1d&events=history&includeAdjustedClose=true' 
path = web.dl(url) 
data = io.csv.load(path) 
print data.slice(0,10) 

#plot data to verify 
image.plot(data,['Date','Adj Close']).save('price.png') 
print 'Saved price.png' 

#get monthly totals 
last_year = 0 
start_price = 0 
month_total = [0]*12 
month_count = [0]*12 
for row,data,1 
    #get relevant cells 
    date = row[0] #"Date" 
    price = row[5] #"Adj Price" 
     
    #get date parts 
    parts = date.split('-') 
    year = parts[0].number() 
    month = parts[1].number() 
     
    #start at year 2000 (instead of Mar 1999) 
    if year<2000 
        continue 
     
    #get relative price 
    if year!=last_year 
        last_year = year 
        start_price = price 
    rel_price = price/start_price 
     
    #accumulate relative price by month 
    n = month-1 
    month_total[n] += rel_price 
    month_count[n]++ 

#calculate monthly data 
month_data = [['Month','Change']] 
month_names = ['Jan','Feb','Mar','Apr','May','Jun','Jul','Aug','Sep','Oct','Nov','Dec'] 
for n,12 
    month_name = month_names[n] 
    avg = month_total[n]/month_count[n] 
    change = avg-1 
    month_data.push([month_name,change]) 
print month_data 

#graph 
image.plot(month_data,null,'bar').save('seasonality.png') 
print 'Saved seasonality.png' 



Conclusion 

• Axiom is a great language and you should use it


• https://aaronliu.cc/axiom/

https://aaronliu.cc/axiom/


Questions?


