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We do what we do to enable you to do what you do

MATLAB을활용한금융콜라보레이션사례
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Challenge

다양한시장데이터를기반으로여러가지항공연료헷징
시나리오에대해서신속한시뮬레이션을필요로함

Solution

MATLAB, Database Toolbox 및 Financial Toolbox를
사용하여항공연료시장데이터를가져오고, 

다양한헷징시나리오를만들어빠른시뮬레이션수행

Results

▪ 전략적통찰력향상

▪ 프로세스효율성의증가

▪ 단순화된학습
“MATLAB에서만든항공연료헷징앱은특정

거래에서우리의손익이얼마인지예측하도록

설계되었습니다. 또한시장동향을기반으로미래의

연료비를예측할수도있습니다.”

- Luke Moran, Southwest Airlines

Southwest Airlines는 MATLAB을 이용해만든항공연료헷징앱을
사용하여연료비용을관리하고있습니다.

Link to user story

MATLAB을활용한금융콜라보레이션사례
Southwest Airlines항공연료헷징전략

https://www.mathworks.com/company/user_stories/southwest-airlines-simulates-fuel-market-movements-in-hedging-strategy.html
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금융시장의프로그램지원동향

3. AI와양자등의 MATLAB지원 업그레이드

4. ModelOps 를 통한 MATLAB 금융지원

1. 프로그램 ‘자동화’기능지원을활용한
    기존수동작업및프로세스개선

2. ‘Low code / No code’ 를활용한
    손쉬운금융모델개발및분석

MATLAB 유저의 영향
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4. ModelOps 를 통한 MATLAB 금융지원
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Today20192017201520132011200920072005

높은수준의프로그래밍으로자동화가더쉬워짐

 

많은작업들이 Excel에서수동으로수행되었음

트렌드 #1 자동화
기존수동작업및프로세스의간소화
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MATLAB 프로그래밍의발전
Backtesting ~2011
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MATLAB 프로그래밍의발전
Backtesting ~2020
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Backtesting ~2023
MATLAB 프로그래밍의발전
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금융분야에서의 MATLAB과 Python

주요질문

MATLAB에서 Python을사용하려면다시코딩해야합니까?

Python

 

MATLAB
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Python can call MATLAB

 

MATLAB can call Python

Python Interface MATLAB Engine

MATLAB과 Python 함께사용하기
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MATLAB과 Python함께사용하기
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금융시장의프로그램지원동향

3. AI와양자등의 MATLAB지원 업그레이드

4. ModelOps 를 통한 MATLAB 금융지원

MATLAB 유저의 영향

1. 프로그램 ‘자동화’기능지원을활용한
    기존수동작업및프로세스개선

2. ‘Low code / No code’ 를활용한
    손쉬운금융모델개발및분석

생산성증가
자동화, Interactive 프로그래밍

MATLAB 과 Python 연계
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New low code
Experiment Manager

Autogenerate live tasks

Updates to existing Low Code apps
Classification Learner

트렌드 #2 편의성
Low Code/ No Code 기능활용
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MATLAB Live Tasks 
실시간작업자동생성가능
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실험관리자
다목적문제에대한손쉬운답찾기
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실험관리자
다목적문제에대한손쉬운답찾기
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금융데이터분석및 AI 모델링등을손쉽게구현

 

MATLAB 유저의 영향

생산성증가
자동화, Interactive 프로그래밍

MATLAB 과 Python 연계
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자동화, Interactive 프로그래밍
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Multiperiod Goal-Based Wealth Management 

Using Reinforcement Learning

Quantum Innovation in Finance: Portfolio 

Optimization and Monte Carlo Simulation

Emerging new technologies

 

Existing examples of AI improvement

Explainability in Classification Learner

ChatGPT/LLMs

Quantum*

Reinforcement Learning*

트렌드 #3 기존시스템기능개선
AI와양자등을통한 MATLAB 지원업그레이드
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MATLAB 머신러닝앱
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AI Chat playground – MATLAB 코딩도우미 
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Traditional Quantum

Structure Bits Qubits

Dimensions Binary MultiDimensional

Power Increase Linear Exponential

Applications everyday tasks that have 

low error rates

higher level of task, e.g., 

running simulations, 

analyzing data, creating 

energy-efficient 

batteries.

양자컴퓨팅
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MATLAB Support Package for Quantum Computing

Build Quantum CircuitsBuild

Simulate Quantum Algorithms LocallySimulate

Execute Algorithms on Quantum ComputersExecute

Discover Quantum Computing ApplicationsDiscover

Create and Solve Quadratic Binary Unconstrained Optimization (QUBO) Problems
Create and 

Solve
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양자컴퓨팅
포트폴리오최적화응용 

A. OVERVIEW OF 
PORTFOLIO 

OPTIMIZATION

B. BENEFITS: 
FASTER 

MORE ACCURATE 
FLEXIBILITY 

Challenges: 

Computational Complexity, Limited scalability 
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▪ Introduction

– Quantum Computing: Definition, How It's Used, and Example Investopedia

▪ On Mathworks.com

– Quantum Computing with MATLAB Page

– Quantum Computing Documentation

▪ MATLAB Examples

– Quantum Computing MATLAB GitHub

– Quantum Monte Carlo Simulation

MATLAB의양자컴퓨팅지원자료

https://www.investopedia.com/terms/q/quantum-computing.asp#:~:text=Quantum%20computing%20is%20an%20area,such%20as%20electrons%20or%20photons.
https://www.mathworks.com/products/quantum-computing.html
https://www.mathworks.com/help/matlab/quantum-computing.html?s_tid=CRUX_lftnav
https://github.com/mathworks/Quantum-Computing-MATLAB
https://www.mathworks.com/help/matlab/math/quantum-monte-carlo-simulation.html
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1. 프로그램 ‘자동화’기능지원을활용한
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2. ‘Low code / No code’ 를활용한
    손쉬운금융모델개발및분석

금융권에서중요한
AI 모델의설명가능성쉽게구현가능

양자를통한빠른컴퓨팅구현

MATLAB 유저의 영향

금융권종사자누구든지
금융데이터분석및 AI 모델링등을손쉽게구현

 

생산성증가
자동화, Interactive 프로그래밍

MATLAB 과 Python 연계
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자동화, Interactive 프로그래밍

MATLAB 과 Python 연계
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Integrate with existing IT systems and development tools

Automate and semi-Automate of processes for reuse

Meet regulatory demands for compliance and responsiveness

Reduce IT and development costs 

Maintain competitive edge

Benefits

트렌드 #4 ModelOps
모델배포및모니터링혁신
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Develop

Validate
Governance

Deploy

Monitor

Test

Modelscape

전체 모델생명주기워크플로우지원
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Develop

Validate
Governance

Deploy

Monitor

Test

전체 모델생명주기워크플로우지원



3232

ModelOps

https://xlab.mathworkscloud.com/webapps/home/
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금융권에서중요한
AI 모델의설명가능성쉽게구현가능

양자를통한빠른컴퓨팅구현

생산성증가
자동화, Interactive 프로그래밍

MATLAB 과 Python 연계
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© 2024 The MathWorks, Inc. MATLAB and Simulink are registered trademarks of The MathWorks, Inc. 

See mathworks.com/trademarks for a list of additional trademarks. Other product or brand names may be 

trademarks or registered trademarks of their respective holders.

Thank you
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