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MATLAB

EEIXT SR AV E4E Object-Oriented Thinking

- Object-Oriented = A4 :
— &% Inheritance
— FEMEncapsulation
— %754 Polymorphism

- HENRWBERRZENIZEFR=1HER:
— AJIEfEReadable
— AJ{ RRExtendable
— AJE AReusable

Newly inserted node

- fEERSUN, mHEEIForEmITER?
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Asset-1
Asset-2
Asset-3

Asset-N L
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FE8 (Multi-Factor Model)
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MREM, BEUXmELE. TERMS

S600]: %5 B R TIERE IS

“PEARIE(B/T40E, HEPBINTLE” +

“ TR

Y

PE>0 >

PE<40

> PB<1

i

ﬂH‘

MATLAI

RKTF25%, &S WIRNIERAKT25%"

1. ¥R ER T/ T HENTFIERS
2. $H3€E’J)Fﬁ1_ﬁ<éﬂ
3. FEHYTHit =R A

XL ER LR R T “Filter” XA LRI, mFilteriX P32
—MNRE, ERETHEHEAEHLELIIFE—
Ihee. Et, élzﬁbé‘é?ﬁﬂnfsz\nfql%XQHAi_;EUF b

AR— T EARENEISTR.

Y

NPG>25%

>  OPG>25%

{X83: Filter.m

—ANGEER P>

classdef Filter < handle
properties
Name = ";
Comment = ";
end

methods (Abstract)

<_[Portfolio] = FilterPortfolio(this, OriginalPortfolio, Datel>
end

end
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MREH, EitmELE. TERMS

- WNfATSEI EIAE AR THIRIZ S -

AR
B
xR

FilterPipeline2
is what we want!

FilterGroup1

FilterGroup2

Filter4

> NPG>25%

Y

FilterPipeline1
Filter1 Filter2
> PE>0 > PE<40
> PB<1
Filter3

> OPG>25%
Filter5

1RSI SIS S THikTNEE :

Filter1 = ThresholdAboveFilter(0).SetIndicator(Factor PE());
Filter2 = ThresholdBelowFilter(40).SetIndicator(Factor PE());
FilterPipeline1 = FilterPipeline().AddFilter(Filter1).AddFilter(Filter2);

Filter3 = ThresholdBelowfilter(1).SetIndicator(Factor PB());
FilterGroup1 = FilterGroup().AddFilter(FilterPipeline1).AddFilter(Filter3);

Filter4 = ThresholdAboveFilter(0.25).SetIndicator(Factor NetProfitGrowth());
Filters = ThresholdAboveFilter(0.25).SetIndicator(Factor OperatinglncomeGrowth());
FilterCroup2 = FilterGroup().AddFilter(Filter4).AddFilter(Filters);

FilterPipeline2 = FilterPipeline().AddFilter(FilterGroup1).AddFilter(FilterGroup2);

N

This is what we want!
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Portfolio Object

Y

Filtering

Y

Asset Pricing

f

Filter Object

<

AR
B
xR

Filter Pipeline

Y

Multi-Factor Model

Optimizing

Portfolio Object

Y

Condition Object

Filter Group

Single Filter

Factor Object

Factor Weighting
Model

Covariance Matrix

------ Weighting Limitations

MATLAB
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Hedge Index

Y
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3.5
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[#] Userinterface

 FOS Input

Basic Information

Basic

Enhance

Input Excel File:

Index Name:

SaveStock

Sell (10k):

Buy (10k):

Date:

Order Filter:

Confirm

Rebalance Func:

Absolutely

Clear

g
II EI

~Rebalance Details
Stock Info Sactor Info

Target Total: O (10K)

Sell List

Buy List

Suggested Sell Amount: 0 (10k)
Generated Sell Amount: O (10K)

Suggested Buy Amount: O (10k)
Generated Buy Amount: 0 (10K)
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