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3 " EEEHEEAERTX" 8ME, TPERXEFR
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i

B tradedate :
B tradetime :

B securityid : £Bi=FID

® bidpxl : T—H

B bidsizel : SL—=

m offerpxl : s2—

B bidsizel : s&&—&

W

head(bidpx1)

1/\

/1

325 HER

3l

i8]

tradedate tradetime securityid bidpxl bidsizel offerpxl offersizel

20130724
20130724
20130724
20130724
201320724
20130724

B =y T B S W N By )

145004
145101
145128
145143
144831
145222

131810
131810
131810
131810
121810
131810

Fud P Fud P Pud P

. 620
. 860
. 850
. 603
. Ba0
. 600

6960
13880
327400
44630
11400
1071370

FtEFERES WK

. 630
. 890
851
. 80O
. 000
601

Fud L Fd P Pl P
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B R EEEYE - 79131810 , 43204001

B GESMRZBEEEE - 20130722, 20130723, 20130724, 20130725,
20130726

= table(bidpxl%tradedate)

20130722 20130723 20130724 20130725 20130726
a074 5991 5899 5346 6192
= table(bidpxlfsecurityid)

131810 204001
17061 12441
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E=AEdERED
RHive |«
Hive
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R ZETE , BRIBTMSE =0 EdEE3REEEE | FHEEMYSQLEF
BHKER , MMySQLEAZIHadoop &R &

EId HiveETEHadoopAYZUEFfif

EId RHivesLIIRSHiveRYBE#0

ERHive5ERLETL
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IZFFA : RHivelRE

#E R ve
library (EHiwve]

#HHE 1L

rhiwe. init (]

HEEFHive EERF

» rhiwe. connect ("ol wtmart. com™)

SLF4T: Cla=ss path contains multiple SLF4T bindings.

SLF4T: Found binding in [jar:file:/home/cos/toolkit/hive—0.9. 0/1ib/=1f4j-Logdjl2-1. 6.1, jar!,
SLF4T: Found binding in [jar:file:  homefcos/toolkit/ hadoop—1. 0. 3/ 1ib/s1f45-1ogdj12-1. 4. 3. jaz
SLF4T: See http:ffwww. =145, orgfoodes. html#multiple bindings for an explanation.

#EHIAMR
> rhiwe. list. tables ()
tab_name
1 t ht dey f/AREHERE rhive. desc. table (' t_reversze_repurchaze’ )
2 t ht_tnp /SR col_name data type
4 t_reverse_repurchaze f/RE[E|MZE tradedate string
1| 1 | tradetime string
securityid string

bidpxl double
bid=izel double
offerpxl double
offersizel double

=1 M 0 s L o

2014.05.07
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EFEA% - EEFMAIRERPEIRD H

B EEEEEM20130627-20130726,

* rhive. query ("SHOW FARTITIONS t_hft day");
partition
tradedate=201308ZT
tradedate=201306825
tradedate=201307T01
tradedate=201307T02
tradedate=201307T03
tradedate=201307T04
tradedate=20130T05
tradedate=20130T05
tradedate=201307T09
tradedate=20130T10
tradedate=20130T12
tradedate=20130T15
tradedate=20130T16
tradedate=20130T19
tradedate=20130T22
tradedate=20130TZ3
tradedate=20130T24
tradedate=20130T25
tradedate=20130T26

[T= R S B "R RO U R

—_ = = = e = = e e
LI I B B e ) B L I e R i |
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IZEFHA : ETLEIEREY

m DURE EXRFr—XRFEIW" (204001) , 1" RAA—REEE" (131810) , A7
H228ZE7R826HH—E4UE.

# rhive. drop. table("t_rewverse repurchaze™)
# rhive. query ("CREATE TABLE t rewversze repurchaze AS SELECT tradedate, tradetime, securityid, bi

n EEIURERE

» rhiwe. query ("SELECT =ecuritwid, count (1) FROM t_rewversze repurchaze group by securityid™);

securityid X_el
1 131510 170681
Z 204001 12441

2014.05.07
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* bidpxl<-rhive. query ("SELECT securityid, concat (tradedate, tradetime] as tradetime, bidpxl FER
[1] 2asnz

+EEIE

* head (hidpxl]

securityid tradetime bidpxl
131810 20130724145004 2 620
131810 20130724145101 2. 860
131810 20130724145125 2,850
131810 20130724145143 2 603
131810 20130724144831  2.5820
131510 2013072414522 2,600

= Iy B A

4 | 1 3

= summary (bidpx1)

tradedate tradetime securityid bidpx1 bidsizel offerpxl offersizel
Min. 120130722 M. r 91501 131810:17061 M. : 0.000 M. : 0 Min. » 0.000 Min. : 0.0
1st Qu. :20130723 1st Qu. :102709 204001:12441 1st Qu.: 2.745 1st Qu.: 20472 1st Qu.: 3.750 1st Qu. : 642.5
Median :20130724 Median :112208 Median : 4.370 Median : 76500 Median : 4.380 Median : 3600.0
Mearn 120130724 Mearn 119165 Mear 5.516 Mear : 177252 Mean 5.533 Mear » 27220.5
Ird qQu. :20130725% Ird Qu.:135222 ird Qu.: 6.328 Ird qQu.: 200000 Ird qQu.: 6.337 Ird Qu.: 19380.0
Max. 120130726 Max. 150148 Max. :12.010 Max. 4828080 Max. :12.300 Max. :12493970.0
2014.05.07
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EFEH%R | —RAEENES

library (geplotZ)

gi-zeplot (data=bidpxl, aes (x=as. POSIHct (tradetime, format="%T%n%d8HENES"), »=bidpxl])
gi-gtzeom_line (aes (group=securityid, colowr=securityid))

gl-ztxlab [ tradetime’ Jtylab  bidpel” ]

gzzave (g, f11e="01. png”, width=1Z, height=3)

\ securityid
r‘ 131810
204001

bidpx1
¥

tradetime
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EFEHA . —K&

=

BHIES

bidpxl<-rhiwve. query ("SELECT zecurityid, concat (tradedate, tradetime) as tradetime, bidpxl FROM
gl-zeplot (data=bidpxl, aes (x=as POSIHct (tradetime, format="%T%m¥d5HENES"), »=bidpxl])
gi-gtgeom_line (aes (group=securityid, col mr=securityidl)

gi-gtxlab [ tradetime’ Jtylab  bidpel” ]

gzzave (g, £11e="0Z2. png", width=1Z, hei ght=3)

[ ,"\'l'
= "" M“‘L' e . | A securityid
o ). b = ronpp—_- 131810
h= I'r m\v_)_. 204001
tradetime
2014.05.07
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EFH%R  BUEARE 1

#HE— BR B INEE M F

bidpxl<-rhive. queryipaste ("SELECT zecurityid, tradedate, tradetime, bidpxl FEOM t rewersze repm

#NE—F AR FHAETL
onellax <= function (datel |
dl<-bidpxl [which(bidpxlftradedate==date], ]
AlftradetimeZ<-round ([ as numerie (as. character (d1Ftradetime] ] 100014100
diftradetime? [which (dlftradetimez<1000000] <—paste (0, Alftradetime? [which (A1$tradetime? <1000
dAlftradetime? [which (d1ftradetimeZ=="1+05" 1]=" 100000
dlftradetime® [which (Al ftradetime?=="088000" 1]="100000"
dlftradetime? [which (dl1ftradetimez=="106000" 1]=" 110000
dlftradetime? [which (d1ftradetimez=="126000" 1]=" 130000
dlftradetime? [which (d1ftradetimez=="136000" 1]=" 140000
dlftradetime® [which (Al ftradetime?=="14R000" 1]=" 150000"
dl

HATHIAHEFELL
meanSeal et function (d1){
ddplw (dl, . (securityid, tradetime?), summarize, bidpxl=mean (hidpzxl))

2014.05.07
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#HAHIAEIT AL
meanSeal e-function (d1) {
ddply(dl, . (securityid, tradetime?), summarize, bidpxl=mean (hidpxl))

h
HEEIE DTS
findPoint<—function(al, a2l {
MEFIRE al AT a2fm
bigger point<-function(al, a#){
ided-cl)
for (i in intersect [alftradetime?, a?ftradetimeZ)]{
il<—whichlalftradetime?==1]
12<—which(a?ftradetimef==1)
1flal¥bidpxl[11]-a2Fbidpxl [12]5=-0.02] {
idet-clide, 11)
h
I
idx
I

i EE D] ]

remove_continnons_point<—funetion (ide) {
1 [~which (1 de—c (HA, revirew(ide) [-1]001==11]
I

2014.05.07
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EFH%R : BUEARE 3

#EMESFENELS
finddptimize<-function (d3]{
1dxe? <—whi ch ((d3Fbidpxl-c (HA, rew (rew (d3Fbidpxl 1 [-11000/d3Fbadpz1 0. 1]
if(length(idxZ)<1)
print ("o Optimize point™]
43 [ dx2, |

HEEEEEF
draw<-function (A2, 43, 44, date, png=FALIE] {
gimgzplot (data=d?, aesix=strptime(paste(date, tradetime?, sap=""], format="%T%m%dHENES ), =
gi-gtzeom_line (aes (group=securityid, colouwr=securityid))
gi—gtzeom_point (data=d3, aes(size=1.5, colomr=securityidl]  if (neow (d4)30){
gi-gtgeom_text (data=dd, aes (label= format (A4Fbidpxl, digit==41), colowr="blue”, hjust=0, wj
I
gi-gtulab  tradetime’ J43dlab  bidpxl’ )
if (pngli
gezave (g, file=paste (date, ™. png”, sep=""1, width=1Z, height=3)
Telzef
[4
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#h1T el

date-201307T22

dl <—omellay (date)

2 <-meanSecale [d1)

al <—d2 [which (d&#fzeourityid==1315107, ]
af <—dZ [which (dZf securi tyi d==2040017, ]
d3<-d2 [findPoint (al, a?), ]
dd<-finddptimize (d3)

draw (2, 43, 44, as. character (date], TREUE)
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| EEFL : EIEAI2013-07-22

3474

bidpxl

tradetime
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| EEFA : EIEAM2013-07-23

4.314

bidpxl

tradetime
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I EFREAA& - (REETI#{42013-07-24

securityid
« 131810
~—
® * 204001
=2
“ 1.5
® 15
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| EEFA | EIEAI2013-07-25

11.53

securityid
* 131810
Ll
é. 01
=
o 1.5
® 15
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| EEFL | EIAI2013-07-26

9.63(

securityid

* 131810
—
a » 204001
=
o 1.5

® 15

71163

tradetime
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B Kf}, RESRERF
B Weibo: @Conan_Z
B Blog : http://blog.fens.me

®  Email: bsspirit@gmail.com
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