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Housekeeping

clear all;
close all;
clc;

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timat e/ LOSA. nmat ')

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timat e/ LOSB. mat ')

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timate/ LOSC. nmat ')

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ LOSD. mat ')

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timat e/ LOSE. mat ')

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ LOSF. mat ')

| oad(' / Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timate/ WNA. mat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul ti mate/ WNB. nmat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timate/ WNC. mat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timate/ WND. nmat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timate/ WNE. nat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul timate/ WNF. nmat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ W NNERS. nmat ')

| oad('/ Users/jenschristensen/ Docunent s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ LOSERS. mat ')

Error using | oad




Unable to read file '/Users/jenschristensen/ Docunments/ Master Thesis/
NEW DATA/ ul ti mate/ LOSA. mat'. No such file or directory.

Error in PORTFCLI OOPTI M ZATI ON (line 6)

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul timate/ LOSA. mat ')

winwin - loslos

WA = tabl e2array(WNA(1,1));
WA2 = tabl e2array( W NA(1, 2));
WAB = tabl e2array(WNA(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( WWA( 1, WAL) , WA 1, WAR) , VWA 1, VWAB) ) ;

for K= 2:497
WAL = tabl e2array( W NA(K, 1));
WA2 = tabl e2array(W NA(K, 2));
WAB = tabl e2array( W NA(K 3))
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , WA K, W), VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

DATES = W NNERS. MONTH
WA = transpose(tabl e2array(W));
WA(i snan(WA) ) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);
WONEA = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSA(1, 1));

1 =
LL2 = tabl e2array(LCSA(1, 2));
3 = tabl e2array(LCSA(1, 3));

LLL = tabl e2array(LCSERS);
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:497
LL1 = tabl e2array(LCSA(K 1));
LL2 = tabl e2array(LCSA(K, 2));
LL3 = tabl e2array(LCSA(K, 3));
LLL = tabl e2array(LCSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;
WORSTA = mean( LA);




WORSTA = transpose( WORSTA) ;
LONEA = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array(WNB(1,1));
W2 = tabl e2array( W NB(1, 2));
WAB = tabl e2array(WNB(1, 3));

WAV = t abl e2arr ay( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWAB) ) ;

for K= 2:496
WA = tabl e2array( W NB(K, 1));
WA2 = tabl e2array(W NB(K, 2));
WAB = tabl e2array(W NB(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , WA K, W), VWAA( K, VWAB) ) ;

VA = [WA, WAA]
end

WA = transpose(tabl e2array(Wn));
WA(i snan(WA) ) =0;

BESTA = nean(WA) ;

BESTA = transpose(BESTA);
WONEB = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSB(1, 1));

1 =
LL2 = tabl e2array(LOSB(1, 2));
3 = tabl e2array(LCSB(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:496
LL1 = tabl e2array(LOSB(K, 1));
LL2 = tabl e2array(LOSB(K, 2));
LL3 = tabl e2array(LOSB(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEB = t abl e( DATES, WORSTA) ;

W NNERS( 1, :) 1;
LOSERS( 1, :) ;

[
[]




DATES = W NNERS. MONTH

WA = tabl e2array(WNC(1,1));
WA2 = tabl e2array(WNC(1, 2));
WAB = tabl e2array( W NC(1, 3));

WAV = t abl e2arr ay( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:495
WA = tabl e2array(W NC(K, 1));
WA2 = tabl e2array(W NC(K, 2));
WAB = tabl e2array(W NC(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONEC = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSC(1,1));
tabl e2array(LOSC(1, 2));
tabl e2array(LOSC(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:495
LL1 = tabl e2array(LOSC(K, 1));
LL2 = tabl e2array(LOSC(K, 2));
LL3 = tabl e2array(LOSC(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEC = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array( WND(1, 1));
WA2 = tabl e2array(WND(1, 2));
WAB = tabl e2array(WND(1, 3));




WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:494
WA = tabl e2array( W ND(K, 1));
WA2 = tabl e2array(W ND(K, 2));
WAB = tabl e2array(W ND(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONED = t abl e( DATES, BESTA) ;
LL1 tabl e2array(LOSD(1, 1));

LL2 = tabl e2array(LOSI( 1, 2));
LL3 = tabl e2array(LOSI( 1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:494
LL1 = tabl e2array(LOSI( K, 1));
LL2 = tabl e2array(LOSI( K, 2));
LL3 = tabl e2array(LOSI( K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONED = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WNE(1,1));
WA2 = tabl e2array( W NE(1, 2));
WAB = tabl e2array(W NE(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:493




WA = tabl e2array( W NE(K, 1)) ;
WA2 = tabl e2array(W NE(K, 2));
WAB = tabl e2array(W NE(K, 3));
WAV = t abl e2array( W NNERS) ;

WAA = tabl e( WWA( K, WAL) , WA K, WAR) , WA K, VWAB) ) :
VWA = [WA WAA];
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEE = t abl e( DATES, BESTA) ;
LL1 = table2array(LOSE(1,1));
LL2 = tabl e2array(LOSE(1, 2));
LL3 = tabl e2array(LOSE(1, 3));
LLL = tabl e2array(LOSERS);

LA = tabl e(LLL(1, LL1), LLL(1, LL2));

for K= 2:493
LL1 = tabl e2array(LOSE(K, 1));
LL2 = tabl e2array(LOSE(K, 2));
LL3 = tabl e2array(LOSE(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEE = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array( WNF(1,1));
WA2 = tabl e2array( W NF(1, 2));
WAB = tabl e2array(WNF(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWAW\( 1, VWB) ) ;

for K= 2:492
WA = tabl e2array(W NF(K, 1)) ;
WA2 = tabl e2array(W NF(K, 2));
WAB = tabl e2array(W NF(K, 3))

WAV = t abl e2array( W NNERS) ;




WAA = t abl e( VWA K, VWAL) , WA K, WAR)

VA = [WA, WAA]

end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA

[o9]
o
—
>
i nn

mean( WA) ;
transpose( BESTA) ;
t abl e( DATES, BESTA) ;

1 = table2array(LOSF(1,1));
LL2 = tabl e2array(LOSF(1, 2));
3 = tabl e2array(LOSF(1, 3));

LLL = tabl e2array(LOSERS);

LA = tabl e(LLL(1, LL1), LLL(1, LL2));

for K =
LL1
LL2
LL3

LLL

LAA
LA = [LA LAAL;

end

1492
t abl e2array(LOSF(K, 1))
t abl e2array(LOSF(K, 2))
t abl e2array(LOSF(K, 3))

mnmnnmN

t abl e2arr ay( LOSERS) ;

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEF = t abl e( DATES, WORSTA) ;

WINWIN LOSLOS

VONEA
VONEB
VWONEC
WONED
VONEE
VONEF
LONEA
LONEB
LONEC
LONED
LONEE
LONEF

W NW N
W NW N

LOSLCS
LOSLCS

t abl e2ti net abl e( WONEA) ;
t abl e2ti net abl e( WONEB) ;
t abl e2ti net abl e( WONEC) ;
t abl e2ti net abl e( WONED) ;
t abl e2ti net abl e( WONEE) ;
t abl e2ti net abl e( WONEF) ;
t abl e2ti net abl e( LONEA) ;
t abl e2ti net abl e( LONEB) ;
t abl e2ti net abl e( LONEC) ;
t abl e2ti net abl e( LONED) ;
t abl e2ti net abl e( LONEE) ;
t abl e2ti net abl e( LONEF) ;

tabl e(LLL(K, LL1), LLL(K, LL2));

VAN K, WAB) )

[ VWONEA; WONEB; WONEC, WWONED; WONEE; WONEF] ;
retime(WNWN, ' nonthly'," nean');

[ LONEA; LONEB; LONEC; LONED; LONEE; LONEF] ;
reti me(LOSLCS, ' nonthly',' nean');




W NW NLCSLOS = ti met abl e( W NW N. DATES, W NW N. BESTA, LOSLCS. WORSTA,
(W NW N. BESTA- LOSLCS. WORSTA) ) ;
W NW NLOSLCS. Properties. Vari abl eNanes = {' P1' ' P10" ' TRADI NGRET" };

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ W NNERS. mat ')

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ LOSERS. mat ')

winwin - loslos

WAL = table2array(WNA(1,1));
WA2 = table2array(WNA(1, 2));
WAB = tabl e2array(WNA(1, 3));

WAV = t abl e2array( W NNERS) ;
WA = tabl e( WWA( 1, WAL) , WA 1, WAR) , \WA( 1, VWAB) ) :

for K = 2:497
WAL = tabl e2array(W NA(K, 1));
WA2 = tabl e2array(W NA(K, 2));
WAB = tabl e2array( W NA(K 3))
WAV = t abl e2ar r ay( W NNERS) ;
WAA = t abl e( WWA( K, WAL) , WA K, WA2) , VWA K, VWAB) ) ;

VA = [WA WAA]
end

DATES = W NNERS. MONTH
WA = transpose(tabl e2array(Wa));
WA(i snan(WA) ) =0;

BESTA = nean(W) ;

BESTA = transpose(BESTA);
WONEA = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSA(1, 1));

1 =
LL2 = tabl e2array(LCSA(1, 2));
3 = table2array(LCSA(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:497
LL1 = tabl e2array(LCSA(K 1));
LL2 = tabl e2array(LCSA(K, 2));
LL3 = tabl e2array(LCSA(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));




LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEA = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array(WNB(1,1));
WA2 = tabl e2array(WNB(1, 2));
WAB = tabl e2array(WNB(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWAW\( 1, VWB) ) ;

for K= 2:496
WA = tabl e2array(W NB(K, 1));
WA2 = tabl e2array(W NB(K, 2));
WAB = tabl e2array(W NB(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);

WONEB = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSB(1, 1));
tabl e2array(LOSB(1, 2));
t abl e2array(LOSB(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:496
LL1 = tabl e2array(LOSB(K, 1));
LL2 = tabl e2array(LOSB(K, 2));
LL3 = tabl e2array(LOSB(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEB = t abl e( DATES, WORSTA) ;




WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array(WNC(1,1));
WA2 = tabl e2array(WNC(1, 2));
WAB = tabl e2array( W NC(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:495
WA = tabl e2array(W NC(K, 1));
WA2 = tabl e2array(W NC(K, 2));
WAB = tabl e2array(W NC(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEC = t abl e( DATES, BESTA) ;
LL1 = table2array(LOSC(1,1));
LL2 = tabl e2array(LOSC(1, 2));
LL3 = tabl e2array(LOSC(1, 3));
LLL = tabl e2array( W NNERS) ;

LA = tabl e(LLL(1, LL1), LLL(1, LL2));

for K= 2:495
LL1 = tabl e2array(LOSC(K, 1));
LL2 = tabl e2array(LOSC(K, 2));
LL3 = tabl e2array(LOSC(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEC = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WND(1, 1));

10



WA
WAB

tabl e2array(WND(1, 2));
tabl e2array(WND(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:494
WA = tabl e2array( W ND(K, 1));
WA2 = tabl e2array(W ND(K, 2));
WAB = tabl e2array(W ND(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA] ;
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONED = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSD(1,1));
tabl e2array(LOSD(1, 2));
tabl e2array(LOSD(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:494
LL1 = tabl e2array(LOSI( K, 1));
LL2 = tabl e2array(LOSI K, 2));
LL3 = tabl e2array(LOSI( K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONED = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WNE(1,1));
WA2 = tabl e2array( W NE(1, 2));
WAB = tabl e2array(W NE(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

11



for K= 2:493
WA = tabl e2array( W NE(K, 1)) ;
WA2 = tabl e2array(W NE(K, 2));
WAB = tabl e2array(W NE(K, 3));
WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WA K, WAL) , WA K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONEE = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSE(1, 1));
t abl e2array(LOSE(1, 2));
t abl e2array(LOSE(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:493
LL1 = tabl e2array(LOSE(K, 1));
LL2 = tabl e2array(LOSE(K, 2));
LL3 = tabl e2array(LOSE(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEE = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array( WNF(1,1));
WA2 = tabl e2array( W NF(1, 2));
WAB = tabl e2array( W NF(1, 3));

WAV = t abl e2array( W NNERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , WA\ 1, VWB) ) ;

for K= 2:492
WA = tabl e2array(WNF(K, 1))
WA2 = tabl e2array(W NF(K, 2));
WAB = tabl e2array(W NF(K, 3))
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WAV = t abl e2array( W NNERS) ;
WAA = tabl e( WWA( K, WAL) , WA K, WAR) , WA K, VWAB) ) :
VWA = [WA WAA];

end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEF = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSF(1, 1));

1 =
LL2 = tabl e2array(LOSF(1, 2));
3 = tabl e2array(LOSF(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:492
LL1 = tabl e2array(LOSF(K, 1));
LL2 = tabl e2array(LOSF(K, 2));
LL3 = tabl e2array(LOSF(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEF = t abl e( DATES, WORSTA) ;

WINWIN LOSLOS

WONEA = t abl e2ti net abl e( WONEA) ;

WONEB = t abl e2ti net abl e( WONEB) ;

WONEC = t abl e2ti net abl e( WONEC) ;

WONED = t abl e2ti net abl e( WONED) ;

WONEE = t abl e2ti net abl e( WONEE) ;

WONEF = t abl e2ti net abl e( WONEF) ;

LONEA = tabl e2ti et abl e( LONEA) ;

LONEB = tabl e2ti et abl e( LONEB) ;

LONEC = tabl e2ti met abl e( LONEC) ;

LONED = tabl e2ti et abl e( LONED) ;

LONEE = tabl e2ti et abl e( LONEE) ;

LONEF = tabl e2ti et abl e( LONEF) ;

W NW N = [ WONEA; WONEB; WONEC; WONED; WONEE; WONEF] ;
WNWN = retine( WNWN, ' nonthly'," nean');

W NLOS = [ LONEA; LONEB; LONEC; LONED; LONEE; LONEF] ;
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WNLCS = retine(WNLCS, ' nonthly'," nean');

W NW NW NLOS = ti met abl e( W NW N. DATES, W NW N. BESTA, W NLCS. WORSTA,
(W NW N. BESTA- W NLCS. WORSTA) ) ;
W NW NW NLCS. Properties. Vari abl eNanes = {' P1' ' P10" ' TRADI NGRET" };

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ W NNERS. mat ')

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ LOSERS. mat ')

winwin - loslos

WM = tabl e2array(WNA(1,1));
WA2 = tabl e2array(W NA(1, 2));
WAB = tabl e2array(W NA(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( WAWA( 1, WAL) , WA 1, WAR) , \WA( 1, VWAB) ) ;

for K= 2:497
WM = tabl e2array(W NA(K, 1)) ;
WA2 = tabl e2array(W NA(K, 2));
WAB = tabl e2array(W NA(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , WA K, WAR) ,  VWAA( K, WAB) ) ;

WA = [ WA WAA] ;
end

DATES = W NNERS. MONTH
WA = transpose(tabl e2array(Wa));
WA(i snan(WA) ) =0;

BESTA = nean(WA) ;

BESTA = transpose(BESTA);
WONEA = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSA(1, 1));

1 =
LL2 = tabl e2array(LOSA(1, 2));
3 = tabl e2array(LCSA(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:497
LL1 = tabl e2array(LOSA(K, 1));
LL2 = tabl e2array(LOSA(K, 2));
LL3 = tabl e2array(LOSA(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end
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LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEA = t abl e( DATES, WORSTA) ;

WNNERS(1,:) =1];
LOSERS(1,:) =1[1];
DATES = W NNERS. MONTH

WAL = table2array(WNB(1,1));
WA2 = table2array(WNB(1,2));
WAB = table2array(WNB(1,3));

WAV = t abl e2array( LOSERS) ;
WA = tabl e( WAN 1, WAL) , WA 1, WAR) , WA 1, VWWAB) ) ;

for K= 2:496
WAL = table2array(WNB(K, 1));
WA2 = tabl e2array(W NB(K, 2));
WAB = tabl e2array(W NB(K, 3));
WAV = t abl e2ar r ay( LOSERS) ;
WAA = tabl e( WAN K, WAL) , WA K, WA2) ,  VWAA( K, VWAB) ) ;
WA = [ WA WAA] ;
end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEB = t abl e( DATES, BESTA) ;
LL t abl e2array(LOSB(1,1));

1 =
LL2 = tabl e2array(LOSB(1, 2));
3 = table2array(LOSB(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(1, LL1), LLL(1,LL2));

for K= 2:496
LL1 = tabl e2array(LOSB(K, 1));
LL2 = tabl e2array(LOSB(K, 2));
LL3 = tabl e2array(LOSB(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2)):

LA = [ LA, LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEB = t abl e( DATES, WORSTA) ;
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WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array(WNC(1,1));
WA2 = tabl e2array(WNC(1, 2));
WAB = tabl e2array( W NC(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWAW\( 1, VWB) ) ;

for K= 2:495
WA = tabl e2array(W NC(K, 1));
WA2 = tabl e2array(W NC(K, 2));
WAB = tabl e2array(W NC(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEC = t abl e( DATES, BESTA) ;
LL1 = table2array(LOSC(1,1));
LL2 = tabl e2array(LOSC(1, 2));
LL3 = tabl e2array(LOSC(1, 3));
LLL = tabl e2array(LOSERS);

LA = tabl e(LLL(1, LL1), LLL(1, LL2));

for K= 2:495
LL1 = tabl e2array(LOSC(K, 1));
LL2 = tabl e2array(LOSC(K, 2));
LL3 = tabl e2array(LOSC(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEC = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WND(1, 1));
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WA
WAB

tabl e2array(WND(1, 2));
tabl e2array(WND(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , WA\ 1, VWB) ) ;

for K= 2:494
WA = tabl e2array( W ND(K, 1));
WA2 = tabl e2array(W ND(K, 2));
WAB = tabl e2array(W ND(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA] ;
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONED = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSD(1,1));
tabl e2array(LOSD(1, 2));
tabl e2array(LOSD(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:494
LL1 = tabl e2array(LOSI( K, 1));
LL2 = tabl e2array(LOSI K, 2));
LL3 = tabl e2array(LOSI( K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONED = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WNE(1,1));
WA2 = tabl e2array( W NE(1, 2));
WAB = tabl e2array(W NE(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWAW\( 1, VWB) ) ;
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for K= 2:493
WA = tabl e2array( W NE(K, 1)) ;
WA2 = tabl e2array(W NE(K, 2));
WAB = tabl e2array(W NE(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , WA K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONEE = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSE(1, 1));
t abl e2array(LOSE(1, 2));
t abl e2array(LOSE(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:493
LL1 = tabl e2array(LOSE(K, 1));
LL2 = tabl e2array(LOSE(K, 2));
LL3 = tabl e2array(LOSE(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEE = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array( WNF(1,1));
WA2 = tabl e2array( W NF(1, 2));
WAB = tabl e2array( W NF(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:492
WA = tabl e2array(WNF(K, 1))
WA2 = tabl e2array(W NF(K, 2));
WAB = tabl e2array(W NF(K, 3))
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WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WWA( K, WAL) , WA K, WAR) , WA K, VWAB) ) :
VA = [WA WAA] ;

end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEF = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSF(1, 1));

1 =
LL2 = tabl e2array(LOSF(1, 2));
3 = tabl e2array(LOSF(1, 3));

LLL = tabl e2array(LOSERS);
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:492
LL1 = tabl e2array(LOSF(K, 1));
LL2 = tabl e2array(LOSF(K, 2));
LL3 = tabl e2array(LOSF(K, 3));
LLL = tabl e2array(LOSERS);
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEF = t abl e( DATES, WORSTA) ;

WINWIN LOSLOS

WONEA = t abl e2ti net abl e( WONEA) ;

WONEB = t abl e2ti net abl e( WONEB) ;

WONEC = t abl e2ti net abl e( WONEC) ;

WONED = t abl e2ti net abl e( WONED) ;

WONEE = t abl e2ti net abl e( WONEE) ;

WONEF = t abl e2ti net abl e( WONEF) ;

LONEA = tabl e2ti et abl e( LONEA) ;

LONEB = tabl e2ti et abl e( LONEB) ;

LONEC = tabl e2ti met abl e( LONEC) ;

LONED = tabl e2ti et abl e( LONED) ;

LONEE = tabl e2ti et abl e( LONEE) ;

LONEF = tabl e2ti et abl e( LONEF) ;

W NW N = [ WONEA; WONEB; WONEC; WONED; WONEE; WONEF] ;
WNWN = retine( WNWN, ' nonthly'," nean');
LOSLOS = [ LONEA; LONEB; LONEC; LONED; LONEE; LONEF] ;
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LOSLOS = reti me(LOSLCS, ' mont hly', " nean');

LOSW NLOSLGS = ti net abl e( W NW N. DATES, W NW N. BESTA, LOSLOS. WORSTA,
(W NW N. BESTA- LOSLCS. WORSTA) ) ;
LOSW NLOSLGS. Properties. Vari abl eNames = {' P1" ' P10" ' TRADI NGRET' };

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ W NNERS. mat ')

| oad(' / Users/jenschristensen/ Docunment s/ Mast er Thesi s/ NEW DATA/
ul ti mat e/ LOSERS. mat ')

winwin - loslos

WM = tabl e2array(WNA(1,1));
WA2 = tabl e2array(W NA(1, 2));
WAB = tabl e2array(W NA(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( WAWA( 1, WAL) , WA 1, WAR) , \WA( 1, VWAB) ) ;

for K= 2:497
WM = tabl e2array(W NA(K, 1)) ;
WA2 = tabl e2array(W NA(K, 2));
WAB = tabl e2array(W NA(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , WA K, WAR) ,  VWAA( K, WAB) ) ;

WA = [ WA WAA] ;
end

DATES = W NNERS. MONTH
WA = transpose(tabl e2array(Wa));
WA(i snan(WA) ) =0;

BESTA = nean(WA) ;

BESTA = transpose(BESTA);
WONEA = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSA(1, 1));

1 =
LL2 = tabl e2array(LOSA(1, 2));
3 = tabl e2array(LCSA(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:497
LL1 = tabl e2array(LOSA(K, 1));
LL2 = tabl e2array(LOSA(K, 2));
LL3 = tabl e2array(LOSA(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end
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LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEA = t abl e( DATES, WORSTA) ;

WNNERS(1,:) =1];
LOSERS(1,:) =1[1];
DATES = W NNERS. MONTH

WAL = table2array(WNB(1,1));
WA2 = table2array(WNB(1,2));
WAB = table2array(WNB(1,3));

WAV = t abl e2array( LOSERS) ;
WA = tabl e( WAN 1, WAL) , WA 1, WAR) , WA 1, VWWAB) ) ;

for K= 2:496
WAL = table2array(WNB(K, 1));
WA2 = tabl e2array(W NB(K, 2));
WAB = tabl e2array(W NB(K, 3));
WAV = t abl e2ar r ay( LOSERS) ;
WAA = tabl e( WAN K, WAL) , WA K, WA2) ,  VWAA( K, VWAB) ) ;
WA = [ WA WAA] ;
end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEB = t abl e( DATES, BESTA) ;
LL t abl e2array(LOSB(1,1));

1 =
LL2 = tabl e2array(LOSB(1, 2));
3 = table2array(LOSB(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LLY), LLL(2, LL2));

for K= 2:496
LL1 = tabl e2array(LOSB(K, 1));
LL2 = tabl e2array(LOSB(K, 2));
LL3 = tabl e2array(LOSB(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [ LA, LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEB = t abl e( DATES, WORSTA) ;
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WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array(WNC(1,1));
WA2 = tabl e2array(WNC(1, 2));
WAB = tabl e2array( W NC(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWAW\( 1, VWB) ) ;

for K= 2:495
WA = tabl e2array(W NC(K, 1));
WA2 = tabl e2array(W NC(K, 2));
WAB = tabl e2array(W NC(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEC = t abl e( DATES, BESTA) ;
LL1 = table2array(LOSC(1,1));
LL2 = tabl e2array(LOSC(1, 2));
LL3 = tabl e2array(LOSC(1, 3));
LLL = tabl e2array( W NNERS) ;

LA = tabl e(LLL(1, LL1), LLL(1, LL2));

for K= 2:495
LL1 = tabl e2array(LOSC(K, 1));
LL2 = tabl e2array(LOSC(K, 2));
LL3 = tabl e2array(LOSC(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEC = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WND(1, 1));
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WA
WAB

tabl e2array(WND(1, 2));
tabl e2array(WND(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , WA\ 1, VWB) ) ;

for K= 2:494
WA = tabl e2array( W ND(K, 1));
WA2 = tabl e2array(W ND(K, 2));
WAB = tabl e2array(W ND(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , W K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA] ;
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONED = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSD(1,1));
tabl e2array(LOSD(1, 2));
tabl e2array(LOSD(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:494
LL1 = tabl e2array(LOSI( K, 1));
LL2 = tabl e2array(LOSI K, 2));
LL3 = tabl e2array(LOSI( K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONED = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WM = tabl e2array( WNE(1,1));
WA2 = tabl e2array( W NE(1, 2));
WAB = tabl e2array(W NE(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWAW\( 1, VWB) ) ;
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for K= 2:493
WA = tabl e2array( W NE(K, 1)) ;
WA2 = tabl e2array(W NE(K, 2));
WAB = tabl e2array(W NE(K, 3));
WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WA K, WAL) , WA K, WAR) ,  VWAA( K, VWAB) ) ;

VA = [WA WAA]
end

WA = transpose(tabl e2array(Wa));
WA(i snan(WA)) =0;

BESTA = nean(WA);

BESTA = transpose(BESTA);

WONEE = t abl e( DATES, BESTA) ;

LL1
LL2
LL3

tabl e2array(LOSE(1, 1));
t abl e2array(LOSE(1, 2));
t abl e2array(LOSE(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(1,LL2));

for K= 2:493
LL1 = tabl e2array(LOSE(K, 1));
LL2 = tabl e2array(LOSE(K, 2));
LL3 = tabl e2array(LOSE(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = nean(LA);

WORSTA = transpose( WORSTA) ;
LONEE = t abl e( DATES, WORSTA) ;

WNNERS(1,:) = [];
LOSERS(1,:) = [];
DATES = W NNERS. MONTH

WA = tabl e2array( WNF(1,1));
WA2 = tabl e2array( W NF(1, 2));
WAB = tabl e2array( W NF(1, 3));

WAV = t abl e2arr ay( LOSERS) ;
VA = tabl e( VWWA( 1, WAL) , WA 1, WAR) , VWA 1, VWB) ) ;

for K= 2:492
WA = tabl e2array(W NF(K, 1)) ;
WA2 = tabl e2array(W NF(K, 2));
WAB = tabl e2array(W NF(K, 3));
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WAV = t abl e2arr ay( LOSERS) ;
WAA = tabl e( WWA( K, WAL) , WA K, WAR) , WA K, VWAB) ) :
VA = [WA WAA] ;

end

WA = transpose(tabl e2array(WA));
WA(i snan(WA) ) =0;

BESTA = nean( W) ;

BESTA = transpose(BESTA);
WONEF = t abl e( DATES, BESTA) ;
LL tabl e2array(LOSF(1, 1));

1 =
LL2 = tabl e2array(LOSF(1, 2));
3 = tabl e2array(LOSF(1, 3));

LLL = tabl e2array( W NNERS) ;
LA = table(LLL(Z1, LL1), LLL(Z1,LL2));

for K= 2:492
LL1 = tabl e2array(LOSF(K, 1));
LL2 = tabl e2array(LOSF(K, 2));
LL3 = tabl e2array(LOSF(K, 3));
LLL = tabl e2array( W NNERS) ;
LAA = tabl e(LLL(K, LL1), LLL(K, LL2));

LA = [LA; LAA];
end

LA = transpose(tabl e2array(LA));
LA(i snan(LA)) =0;

WORSTA = mean( LA);

WORSTA = transpose( WORSTA) ;
LONEF = t abl e( DATES, WORSTA) ;

WINWIN LOSLOS

WONEA = t abl e2ti net abl e( WONEA) ;

WONEB = t abl e2ti net abl e( WONEB) ;

WONEC = t abl e2ti net abl e( WONEC) ;

WONED = t abl e2ti net abl e( WONED) ;

WONEE = t abl e2ti net abl e( WONEE) ;

WONEF = t abl e2ti net abl e( WONEF) ;

LONEA = tabl e2ti et abl e( LONEA) ;

LONEB = tabl e2ti et abl e( LONEB) ;

LONEC = tabl e2ti met abl e( LONEC) ;

LONED = tabl e2ti et abl e( LONED) ;

LONEE = tabl e2ti et abl e( LONEE) ;

LONEF = tabl e2ti et abl e( LONEF) ;

W NW N = [ WONEA; WONEB; WONEC; WONED; WONEE; WONEF] ;
WNWN = retine( WNWN, ' nonthly'," nean');
LOSLOS = [ LONEA; LONEB; LONEC; LONED; LONEE; LONEF] ;
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LOSLOS = reti me(LOSLCS, ' mont hly', " nean');

LOSW NW NLCS = ti net abl e( W NW N. DATES, W NW N. BESTA, LOSLOS. WORSTA,
(W NW N. BESTA- LOSLCS. WORSTA) ) ;
LOSW NW NLCS. Properties. Vari abl eNames = {' P1" ' P10" ' TRADI NGRET' };

Descriptive statistics

MON = ti nmet abl e2t abl e( LOSW NW NLOS) ;
RF = BENCH. RF/ 100;

MON. P1 = MON. P1- RF;

MON. P10 = MON. P10- RF;

MON. TRADI NGRET = MON. P1- MON. P10;

MON(:, 1) = [];

MKT = BENCH. Mkt RF/ 100;
MKT = t abl e( MKT);
MON = [ MON MKT] ;

MONN = tabl e2array( MON) ;
STATS = mean( MONN) ;
STATS = [ STATS; std(MONN) ];

P1 = fitl nm{ BENCH. Mkt RF/ 100, MON. P1) ;

P10 = fit| n{ BENCH. Nkt RF/ 100, MON. P10) ;

PT = fitl nm{ BENCH. Mkt RF/ 100, MON. TRADI NGRET) ;
f it m{ BENCH. Mkt RF/ 100, BENCH. Mkt RF/ 100) ;

P1A = P1. Coefficients. Esti mat e;
P1A(2,:) =[];

P10A = P10. Coefficients. Esti nat e;
P10A(2,:) =11;

PTA = PT. Coefficients. Esti mat e;
PTA(2,:) =1[1:

PMA = PM Coefficients. Esti mat e;
PVAC2,:) =[]

ALPHA
STATS

[ PLA P10A PTA PMA;
[ STATS; ALPHA] ;

P1AT = P1. Coefficients.tStat;
P1AT(2,:) =11;

P10AT = P10. Coefficients.tStat;
P10AT(2,:) =1[1;

PTAT = PT. Coefficients.tStat;
PTAT(2,:) =11;

PVMAT = PM Coefficients.tStat;
PMAT(2,:) = [];

ALPHATSTAT = [ PAIAT P10AT PTAT PNMAT];
STATS = [ STATS; ALPHATSTAT] ;

P1B = P1. Coefficients. Esti mate;
P1B(1,:) =11];
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P10B = P10. Coefficients. Esti nat e;
P10B(1,:) =11;

PTB = PT. Coefficients. Esti mat e;
PTB(1,:) =11;

PMB = PM Coefficients. Esti mat e;
PMB(1,:) =[];

BETA = [ P1B P10B PTB PMB];
STATS = [ STATS; BETA] ;

P1BT = P1. Coefficients.tStat;
P1BT(1,:) =11;

P10BT = P10. Coefficients.tStat;
P10OBT(1,:) =1[1;

PTBT = PT. Coefficients.tStat;
PTBT(L1,:) =11;

PMBT = PM Coefficients.tStat;
PMBT(1,:) = [];

BETATSTAT = [ PABT P10BT PTBT PMBT];
STATS = [ STATS; BETATSTAT] ;

MEAN = array?2tabl e((nean(MONN)) ) ;

STD = array2table((std(MONN)));

SHARPE = [ MEAN. Var 1/ STD. Var 1 MEAN. Var 2/ STD. Var 2 MEAN. Var 3/ STD. Var 3
MEAN. Var 4/ STD. Var 4] ;

STATS = [ STATS; SHARPE] ;

MEAN = array?2tabl e((nean(MONN)) ) ;

BETA = arrayZ2t abl e( BETA);

TREYNOR = [ MEAN. Var 1/ BETA. BETA1 MEAN. Var 2/ BETA. BETA2 MEAN. Var 3/
BETA. BETA3 MEAN. Var 4/ BETA. BETA4] ;

STATS = [ STATS; TREYNCR] ;

MMWM = ret 2price( MONN) ;
[ MaxDD, MaxDDI ndex] = maxdrawdown( MIVM ;
STATS = [ STATS; MaxDD] ;

DDM = [11 23 6 18];
STATS = [ STATS; DDM ;

SKEW = skewness( MONN) ;
STATS = [ STATS; SKEW ;

KURT = kurtosis(MONN);
STATS = [ STATS; KURT] ;

[h,p,jbstat,critval]
JBSTAT1 = j bstat;
JBP1 = p;
[h,p,jbstat,critval]
JBSTAT10 = j bstat;
JBP10 = p;
[h,p,jbstat,critval]

j bt est (LOSW NW NLCS. P1, [], 0. 0001) ;

j bt est (LOSW NW NLCS. P10, [], 0. 0001) ;

j bt est (LOSW NW NLOS. TRADI NGRET, [], 0. 0001) ;
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JBSTATT = j bstat;

JBPT = p;

[h,p,jbstat,critval] = jbtest(MT. T, [],0.0001);
JBSTATM = j bst at ;

JBPM = p;

JBSTAT = [JBSTAT1 JBSTAT10 JBSTATT JBSTATM ;
JBP = [JBP1 JBP10 JBPT JBPM;

STATS = [ STATS; JBSTAT; JBP] ;

STATS = array2tabl e( STATS);
STATS. Properties. Vari abl eNanes = {' P1' ' P10' ' TRADI NGRET' ' MARKET'};

STATS. Properti es. RowNanmes =
{' RETURN ;' STDD ;' ALPHA' ;' ATSTAT' ;' BETA' ;' BTSTAT' ;' SHARPE' ;' TREYNOR ;' MDD ;' MDDMC

Descriptive statistics

BASI C = t abl e( LOSW NLOSLCS. Ti me, LOSW NLOSLGCS. TRADI NGRET,
( BENCH. Mkt RF/ 100) ) ;
BASI C = tabl e2ti net abl e( BASI C) ;

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-12-1980', 'InputFormat', infm);
endtime = datetime(' 2-6-1982', 'lnputFormat', infnt);

Tl = BASI C(i shetween(BASIC. Var1, starttine, endtine), :);

infm = '"dd- Mtyyyy';

starttime = datetime(' 1-7-1982", 'InputFormat', infnt);
endtime = datetime(' 2-3-1983", 'lnputFormat', infnt);

T2 = BASI C(i shetween(BASIC. Var1, starttine, endtine), :);

infm = '"dd- Mtyyyy';

starttime = datetime(' 1-4-1983", 'InputFormat', infnt);
endtime = datetime(' 2-8-1987', 'lnputFormat', infnt);

T3 = BASI C(i shetween(BASIC. Var1, starttine, endtine), :);

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-09-1987', 'lInputFormat', infm);
endtime = datetinme(' 2-11-1987', 'lInputFormat’', infm);
T4 = BASI C(i shetween(BASIC. Var1, starttine, endtine), :);

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-12-1987', 'lInputFormat', infm);
endtime = datetime(' 2-8-1989', 'lnputFormat', infnt);

T5 = BASI C(i shetween(BASIC. Var1, starttine, endtine), :);

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-09-1989', 'lInputFormat', infm);
endtime = datetinme(' 2-10-1990', 'InputFormat’', infm);
T6 = BASI C(i shetween(BASIC. Var1, starttine, endtinme), :);

infm = '"dd- Mtyyyy';
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starttime = datetime(' 1-11-1990",
endtime = datetime(' 2-5-1991", "I
T7 = BASI C(i shet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetime(' 1-06-1991",
endti me = datetinme(' 2-03-2000", °
T8 = BASI C(i shet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-4-2000",
endtime = datetime(' 2-9-2002", "I
T9 = BASI C(i shet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-10-2002",
endtime = datetime(' 2-5-2007", "I
T10 = BASI C(i sbet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-6-2007",
endtime = datetime(' 2-2-2009", "I
T11 = BASI C(i sbet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-3-2009",
endtime = datetinme(' 2-12-2012", '
T12 = BASI C(i sbet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-1-2013",
endti me = datetinme(' 2-12-2019', °
T13 = BASI C(i sbet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-1-2020",
endtime = datetime(' 2-3-2020", "I
T14 = BASI C(i sbet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-4-2020",
endtime = datetime(' 2-6-2020", I
T15 = BASI C(i sbet ween( BASI C. Var 1,

infm = '"dd- Mtyyyy';

starttime = datetinme(' 1-7-2020",
endti me = datetinme(' 2-12-2021", '
T16 = BASI C(i sbet ween(BASI C. Var 1,

Tl = [T1; T4;T6; T9; T11];
T2 = [T2; T5; T7; T10; T12];
T3 = [T3; T8; T13];

2

2

2

2

"I nput Format', infnt);
nput Format', infnt);
starttime, endtine),
"I nput Format', infnt);
| nput Format"', infnt);
starttime, endtine),
"Input Format', infnt);
nput Format"', infnt);
starttime, endtine),
"Input Format', infnt);
nput Format"', infnt);
starttime, endtine),
"Input Format', infnt);
nput Format"', infnt);
starttime, endtine),
"Input Format', infnt);
| nput Format"', infnt);
starttime, endtine),
"Input Format', infnt);
| nput Format"', infnt);
starttime, endtine),
"Input Format', infnt);
nput Format', infnt);
starttime, endtine),
"Input Format', infnt);
nput Format', infnt);
starttime, endtine),
"I nput Format', infnt);
| nput Format"', infnt);
starttime, endtine),
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P1 = tinetabl e2t abl e(T1)
P1(:,1) =11;

P2 = tinetabl e2t abl e(T2)
P2(:,1) =11;

P3 = tinetabl e2t abl e( T3)
P3(:,1) =11;

P13 = ti netabl e2t abl e(T13)

P13(:,1) =11;

P14

ti met abl e2t abl e( T14)

P14(:,1) =11];

P15

ti met abl e2t abl e( T15)

P15(:,1) =11];

P16

ti met abl e2t abl e( T16)

P16(:,1) =1];

STATS = [nean(Pl. Var2) nean(P1.Var3) nean(P2.Var?2) nean(P2. Var3)
mean( P3. Var 2) nean(P3. Var 3) nean(P14. Var 2) mean(P14. Var 3)
mean( P15. Var 2) nean(P15. Var 3) nmean(P16. Var 2) mean( P16. Var 3) ;
std(P1. Var2) std(P1.Var3) std(P2.Var2) std(P2.Var3) std(P3. Var?2)
std(P3. Var3) std(P14.Var2) std(Pl4.Var3) std(P15.Var?2) std(P15. Var3)
std(P16. Var2) std(P16.Var3)];

R1
R2
R3
R4
R5
R6
R27
R28
R29
R30
R31
R32

fitlm T1. Var3, T1. Var 2);
fitlm T1. Var3, T1. Var 3);
fitlm T2.Var3, T2. Var 2);
fitlm T2.Var3, T2. Var 3) ;
fitlm T3.Var3, T3. Var 2);
fitlm T3.Var3, T3. Var 3);
fitlm T14. Var 3, T14. Var 2) ;
fitlm T14. Var 3, T14. Var 3) ;
fitlm T15. Var 3, T15. Var 2) ;
fitlm T15. Var 3, T15. Var 3) ;
fitlm T16. Var 3, T16. Var 2) ;
fitlm T16. Var 3, T16. Var 3) ;

R1A = R1. Coefficients. Esti mat e;
RIA(2,:) = [];

R2A = R2. Coefficients. Esti mat e;
R2A(2,:) = [];

R3A = R3. Coefficients. Esti mat e;
R3A(2,:) = [];

RAA = R4. Coefficients. Esti mate;
RAAC2,:) = [];

R5A = R5. Coefficients. Esti mat e;
ROA(2,:) = [];

R6A = R6. Coefficients. Esti mat e;
R6A(2,:) = [];

R27A = R27. Coefficients. Esti nat e;
RR7A(2,:) =[]

R28A = R28. Coefficients. Esti nat e;
R28A(2,:) = [1;

R29A = R29. Coefficients. Esti nat e;
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R29A(2,:) = [];
R30A = R30. Coefficients. Esti nat e;
R30A(2,:) = [];
R31A = R31. Coefficients. Esti nat e;
R31A(2,:) = [1;
R32A = R32. Coefficients. Esti nat e;
R32A(2,:) = [1;

ALPHA
STATS

[ RIA R2A R3A RAA R5A R6A R27A R28A R29A R30A R31A R32A|;
[ STATS; ALPHA] ;

R1A = Rl. Coefficients.tStat;
RIA(2,:) = [];

R2A = R2. Coefficients.tStat;
R2A(2,:) = [];

R3A = R3. Coefficients.tStat;
R3A(2,:) = [];

RAA = R4. Coefficients.tStat;
RAAC2,:) = [];

R5A = R5. Coefficients.tStat;
ROA(2,:) = [];

R6A = R6. Coefficients.tStat;
R6A(2,:) = [];

R27A = R27. Coefficients.tStat;
RR7A(2,:) = [1;

R28A = R28. Coefficients.tStat;
R28A(2,:) = [];

R29A = R29. Coefficients.tStat;
R29A(2,:) = [];

R30A = R30. Coefficients.tStat;
R30A(2,:) = [];

R31A = R31. Coefficients.tStat;
R31A(2,:) = [1;

R32A = R32. Coefficients.tStat;
R32A(2,:) = [1;

ALPHAT = [ R1IA R2A R3A R4A R5A R6A R27A R28A R29A R30A R31A R32A];
STATS = [ STATS; ALPHAT] ;

R1A = R1. Coefficients. Esti mate;
RIACL, 1) =1[1];

R2A = R2. Coefficients. Esti mate;
R2A(L, 1) =1[1];

R3A = R3. Coefficients. Esti mate;
R3A(L,:) =1[1];

RAA = R4. Coefficients. Esti mate;
RAA(L,:) =11;

R5A = R5. Coefficients. Esti mate;
RBA(1,:) =11;

R6A = R6. Coefficients. Esti mate;
R6A(L,:) =1[1];

R28A = R28. Coefficients. Esti mat e;
R28A(L,:) =11;

R29A = R29. Coefficients. Esti mat e;
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R29A(L,:) =[]
R30A = R30. Coefficients. Esti nat e;
R30A(L,:) = [];
R31A = R31. Coefficients. Esti nat e;
R31A(L,:) =[]
R32A = R32. Coefficients. Esti nat e;
R32A(1,:) =[1;

BETA = [ RLA R2A R3A RAA R5A R6A R27A R28A R29A R30A R31A R32A];
STATS = [ STATS; BETA] ;

R1A = Rl. Coefficients.tStat;
RIA(L, ) = [];

R2A = R2. Coefficients.tStat;
R2A(L, 1) =[]

R3A = R3. Coefficients.tStat;
R3A(1,:) = [1;

RAA = R4. Coefficients.tStat;
RAACL, ) = [];

R5A = R5. Coefficients.tStat;
ROA(1, 1) =[]

R6A = R6. Coefficients.tStat;
R6A(L, 1) = [];

R28A = R28. Coefficients.tStat;
R28A(L,:) =[]

R29A = R29. Coefficients.tStat;
R29A(L, 1) =[]

R30A = R30. Coefficients.tStat;
R30A(L,:) =[]

R31A = R31. Coefficients.tStat;
R31A(L,:) =[]

R32A = R32. Coefficients.tStat;
R32A(1,:) =[]

BETAT
STATS

[ RIA R2A R3A RAA R5A R6A R27A R28A R29A R30A R31A R32A];
[ STATS; BETAT] ;

SHARPE = [ (mean(Pl. Var2)/std(Pl.Var2)) (mean(Pl.Var3)/std(Pl. Var3))
(mean(P2. Var 2)/std(P2.Var2)) (mean(P2.Var3)/std(P2.Var3))
(mean(P3. Var2)/std(P3.Var2)) (mean(P3.Var3)/std(P3.Var3))
(rmean(P14. Var 2) / st d(P14. Var 2) ) (mean(P14. Var 3)/std(P14. Var 3))
(mean( P15. var 2) / st d( P15. Var 2) ) (mean(P15. Var 3)/ st d(P15. Var 3))
(mean(P16. Var 2) / st d(P16. Var 2)) (mean(P16. Var 3)/std(P16.Var3))];
STATS = [ STATS; SHARPE] ;

BETA = arrayZ2t abl e( BETA);
TREYNOR = [ (nean(P1. Var 2)/ BETA. BETA1) (nean(Pl. Var 3)/ BETA. BETA2)
(mean( P2. Var 2) / BETA. BETA3) (nean(P2. Var 3)/ BETA. BETA4) (nean(P3. Var2)/
BETA. BETA5) (mean( P3. Var 3)/ BETA. BETA6) (nean(P14. Var 2)/ BETA. BETA7)
(mean( P14. Var 3) / BETA. BETA8) (rmean( P15. Var 2) / BETA. BETA9)
(mean( P15. Var 3) / BETA. BETA10) (mean( P16. Var 2)/ BETA. BETA11)
(mean( P16. Var 3) / BETA. BETA12) ] ;
STATS = [ STATS; TREYNCR] ;
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SKEW = [ skewness(Pl. Var2) skewness(Pl. Var3) skewness(P2. Var?2)
skewness(P2. Var 3) skewness(P3. Var2) skewness(P3. Var 3)
skewness(P14. Var 2) skewness(P14. Var 3) skewness(P15. Var 2)
skewness( P15. Var 3) skewness(P16. Var2) skewness(P16. Var3)];

STATS = [ STATS; SKEW ;

KURT = [kurtosis(Pl.Var2) kurtosis(Pl.Var3) kurtosis(P2.Var?2)
kurtosi s(P2. Var3) kurtosis(P3.Var2) kurtosis(P3. Var3)
kurt osi s(P14. Var2) kurtosis(P14. Var3) kurtosis(P15. Var2)
kurt osi s(P15. Var3) kurtosis(P16. Var2) kurtosis(P16.Var3)];
STATS = [ STATS; KURT] ;

STATS = array2t abl e( STATS);

STATS. Properties. Vari abl eNanes =

{'zCl'" 'MKT1" 'zC2' 'MKT2' 'ZC3'" 'MKT3' 'ZCl4' 'MKT14' 'ZCl5' 'MKT15' 'ZCl6' ' MKT
STATS. Properti es. RowNanes =

{' RETURN ;' STDD ;"' ALPHA' ;' ATSTAT' ;' BETA' ;' BTSTAT' ;' SHARPE' ;' TREYNOR ;' SKEW ;' KURT

Published with MATLAB® R2020b
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