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import baostock as bs
import pandas as pd

# W)4h1k baostock

lg = bs.login()

print('login respond error_code:' + lg.error_code)
print('login respond error_msg:' + lg.error_msg)
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# € SRR AR A 8] v [

stock_code = "sh.600000" # Jifi KHRAT
start_date = "2024-01-01"

end date = "2026-02-27"
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# 1. FREEEERH K 254
print("\nl1. RECGFGEEMNH K Z5dE...")
kline data = bs.query history k data plus(
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stock code,
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"date,open,high,low,close,volume”,
start_date=start_date,
end_date=end_date,
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frequency="d",
adjustflag="3" # 3 £RKEM
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# P £ dn 4y DataFrame

kline df = kline_data.get_data()

print (f"#ILE] {len(kline_df)} #IEEHH K L¥ed")
print(kline_df.head())
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# HHE R
kline df["open"] = kline df["open"].astype(float)
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http://baostock.com/helpdocs/pdf/BaoStock%E5%A4%8D%E6%9D%83%E5%9B%A0%E5%AD%90%E7%AE%80%E4%BB%8B.pdf
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kline df["high"] = kline df["high"].astype(float)
kline df["low"] = kline df["low"].astype(float)

kline df["close"] = kline df["close"].astype(float)
kline_df["volume"] = kline df["volume"].astype(float)

# 2. RN T HIE

print("\n2. FRELERHFHIE...")

# R N TRBGE R BRI, YR [EVE
factor_start = "2015-01-01" # § KHEIVE R LAFREU; st 8 ALA T
factor_end = end_date

adjust _factor _data = bs.query_adjust_ factor(
stock_code,
start_date=factor_start,
end_date=factor_end

# P& dE 4%y DataFrame

adjust_factor df = adjust_factor_data.get data()

print(f"3XH(F] {len(adjust_factor_ df)} FEMK THIE")

if not adjust_factor_df.empty:
print(adjust_factor_df[['dividOperateDate’,

'foreAdjustFactor']].head())

# AR R A

adjust_factor df['dividOperateDate'] =
pd.to_datetime(adjust_factor df['dividOperateDate'])

adjust_factor df['foreAdjustFactor'] =
adjust_factor df['foreAdjustFactor'].astype(float)

# W

adjust_factor_df =
adjust_factor _df.sort values('dividOperateDate')
else:

print ("5 RIFWBIZHH T EHdE")

# 3. MEEMH K LB GEMRTHETTE
print("\n3. THEEMH K L. ..")

if not adjust_factor_df.empty:
# QISR T Ak
def get factor for date(trade_date):
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73 # AR NTETRZ S HENRE T

74 mask = adjust_factor_ df[ 'dividOperateDate'] <= trade_date

75 if mask.any():

76 # WU e —A (RIZITHD

77 return adjust_factor_df.loc[mask,
"foreAdjustFactor'].iloc[-1]

78 else:

79 # WREAERE], RRE 1 GERAELO

80 return 1.0
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83 # % kline ) H %M datetime

84 kline df['date'] = pd.to_datetime(kline df['date'])

85

86 # RS G H B N EALH T

87 print("IEENRANEE S HILEEREFET...")

88 kline df['adj_factor'] =
kline df[‘'date’].apply(get factor for date)
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90 # WoR ERR T ILE O

91 print("\n EHHFILECRE]: ")

92 print(kline_df[['date’, 'close', 'adj_factor']].head(10))
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94 # TR BB

95 kline df["adj _open"] = kline_df["open"] * kline_df["adj_factor"]

96 kline df["adj high"] = kline_df["high"] * kline df["adj factor"]

97 kline df["adj low"] = kline_df["low"] * kline_df["adj factor"]

98 kline df["adj close"] = kline df["close"] * kline df["adj factor"]

99

100 print("\n THEEK, EHUEREEE: ")

101 print(kline df[['date', 'open', 'adj open', 'close', 'adj close',
"adj_factor']].head())

102 else:

103 print ("ARIKBEIERE 7TE A, TR EEREEE")

104

105 # 4. M baostock 3fHU A Fi & B I L

106 print("\n4. M baostock FRHL A Fl &AL I LLERIHE. .. ")

107 forward_adj_data = bs.query_history_k_data_plus(

108 stock_code,

109 "date,open,high,low,close,volume",

110 start_date=start_date,

111 end_date=end_date,

112 frequency="d",



113 adjustflag="2" # 1K/ FFATEMN

114 )

115

116 # 4% daf%#: DataFrame

117 forward_adj df = forward adj data.get data()

118 print(f"3KH(E] {len(forward_adj_df)} ZARTEMH K L")
119 print(forward _adj _df.head())

120

121 # FeHsidl 2y

122 forward_adj_df['date’]

pd.to_datetime(forward adj df['date’'])
123 forward_adj_df["open"] forward_adj df["open"].astype(float)
124 forward_adj df["high"] forward_adj df["high"].astype(float)
125 forward_adj df["low"] = forward_adj df["low"].astype(float)

126 forward_adj df["close"] = forward_adj df["close"].astype(float)
127

128 # fRAFEE (AT

129 kline_df.to_csv("sh600000 calculated.csv", index=False)

130 forward_adj df.to csv("sh600oee baostock.csv", index=False)

131 print("\n i SORAEE] CSV STHH")

132

133 # JBH baostock

134 bs.logout()
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