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MATLAB iR =l

%File: barchart.m
%import XL data
[T,dates, returns] = getXLData('hfma_matlab_data.xlsx', 'CTA Index');

n = size(returns,1);: %% ¥IER

figure; S HIER
sDate = datenum(dates (1)); %$&E xiEHABH
eDate = datenum(dates(end)); $IRE yHiEHEA

xData = linspace (sDate,eDate,n);

bar (xData, returns); S$£HEEE

xlabel ('Date'); A0 x HFRE
ylabel ('RoR (%) '); SN y BARE
box off;

ytick = get(gca, 'YTick'); IR B A RERR
set(gca, 'YTickLabel', sprintf('%.2f|',ytick))
datetick ('x", 'yyyy', 'keeplimits');
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MATLAB JERIZER A B =BT -

$File: optimisation.m
L wsse >
$target return, linear constraints and bounds

rstar = 9.0; s B Frlbas
Aeq = [R';ones(1,N)];
beg = [rstar;1l];

1lb = zeros(N,1);

ub = ones(N,1)*0.5;
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MATLAB BT Z A BIEE, FEIEFEN RGN IFZ A BEXNThEE
(IR’ “f" AR ) PFE MATLAB AP BEXTEHUUTEREM.

MATLAB fi P B & X ThEE T i

$File: fStd.m
%$STANDARD DEVIATION
function m2 = fstd(x, flag, f)

%$x: returns

%$flag: 0 = sample, 1 = population

%$f: reporting frequency

%m2: standard deviation (sample or population)

m2 = std(x,flag).*sqgrt(f);
end
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viip p p p



Z
il

%

F 5 DUERTF H 5

11 SEEYFE#R ( Momentum ) Mom

FEhAH K MIEEF ( Active Alternative Beta Factors )

12 SERBZHEENIE ( Active Global stock Futures Index ) ASDX
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