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o E(ri)—rf=ai+ Bi * [E(rm) - rf]
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« E(ri)—r0O =i * [E(rm)-r0] + a
o = E(ri) —r0 - Bi * [E(rm) — r0]

c 0dA=12-5-1*[11-5]=1%

e aB=13-5-15*[11-5]1=-1%
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TR HA BTN R 5 2F X b 53R
rc = (1-wa-wb)*rf + wa*ra + wb*rb
rc-rf = wa*(ra-rf) +wb*(rb-rf)

FREAr AR
E(rc-rf) = wal[E(ra)-rf] + wb*[E(rb)-rf]
= (wa * fa + wb * Bb)[E(rm) - rf]
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Quantitative analysis package hierarchy

PortfolioAnalytics - Portfolio analysis and optimization

Portfolio optimization
and quantitative quantstrat — Rules-based trading system development
trading strategies

blotter — Trading system accounting infrastructure

xts - Extensible time series

Time series ohjects
zoo - Ordered observation

- RESEMRFZEREESE
 http://blog.fens.me/r-quant-packages/
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RIESTER

Tibrary(quantmod)
Tibrary(Performanceanalytics)

# THRE

getsymbols(c('1BM",'GE", "YHOO', '~GSPC'), from = '2010-01-01")
> table.stats{dat_ret)

# ki E
barchart (IBM)
barchart (Ge)
barChart (YHOO)
barchart (GsPC)

# H5lE

names (
names (|
names (]
names (| o™
# BESH I
head(1eM); head (GE); head(GsPC) —
dat-merge(IBMSadjusted,GESadjuste
names:ﬁjdatj:-::-c:j'IBM','GE','YHoo','GJ
head(dat) 5 <2
. W
# TEHBRAWEE =
IBEM_ret=dailyReturn(IBm) W
GE_ret=dailyReturn(GE) o
YHOO_ret=dailyReturn(yHoo)
SP500_ret=dailyReturn(GspPC) o
o
head(IBM_ret); head (GE_ret); head(s
# BIRS H | | |
dat_ret=merge(IEBM_ret,GE_ret,YHOC
names (dat_ret)<-c('IBM", "GE", "YHC 2010-01-04 2011-01-03
head(dat_ret)
# 7 BB W i E
Rf<-.04,/12 LULU=UL=U0 WU WIS IILUD

observations

%[; SoftCon
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IEM GE YHOO SP500
1737.0000 1737.0000 1737.0000 1737.0000

Total Returns

2010-01-07 0.0040012012
2010-01-08 0.0028817272
2010-01-11 0.00174675534

5T - (REGIRZFEARD) 1FH

2012-01-03 2013-01-02 2014-01-02 2015-01-02 2016-01-04
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- BREHLI:
« Blog : http://fens.me

« Email: bsspirit@gmail.com

- QQFF: 383275651
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http://item.jd.com/11524750.html
http://item.jd.com/11524750.html
http://www.amazon.com/Programmers-Mastering-Tools-Dan-Zhang/dp/1498736815/ref=sr_1_1?ie=UTF8&qid=1457097427&sr=8-1&keywords=r+programming+for+mastering+tools
http://www.amazon.com/Programmers-Mastering-Tools-Dan-Zhang/dp/1498736815/ref=sr_1_1?ie=UTF8&qid=1457097427&sr=8-1&keywords=r+programming+for+mastering+tools
http://fens.me/
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