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Key Features
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Example financial modeling application for options and asset portfolios.
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Asset Allocation and Portfolio Optimization
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Example portfolio optimization application built using MATLAB, Financial Toolbox, and object-oriented design. The
application enables the interactive selection of a portfolio, comparison to a benchmark, visualization, and reporting of
key performance metrics.
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Solving an example portfolio optimization problem along the efficient frontier using the object-oriented portfolio
optimization tools. The toolbox helps you construct and solve a portfolio optimization problem using thePortfolio
object (left), estimate the efficient frontier and the initial portfolio (top right), and create a blotter containing the asset
weights for five equally spaced portfolios along the efficient frontier (bottom right).
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Plot of efficient frontiers for an example portfolio optimization problem with and without proportional transaction costs
(TX) and turnover (TO) constraints.
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Risk Analysis and Investment Performance
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Surface plot showing Sharpe ratio results for backtesting of a leading-lagging, exponentially weighted, moving
average trading strategy on daily returns data.

Fixed-Income Analysis and Option Pricing
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Plot showing the option Greeks gamma (z-axis height) and delta (color) for a portfolio of call options.

Financial Time Series Analysis
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Importing and visualizing stock data using the Financial Time Series tool. You can import data, display selected time
series objects (left), plot the selected times series object (top right), and access data from a datafeed provider (bottom
right).
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Regression and Estimation with Missing Data
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Results of estimating CAPM model parameters with missing data. You can estimate with missing data (parenthetic
values are the t-statistic) suggesting the GOOG Beta coefficient is not statistically different from zero (top left), and use
seemingly unrelated regression to identify a statistically significant Beta coefficient for GOOG (bottom right).
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Plot showing the effect of missing data on the estimation of the mean-variance efficient frontier. The frontier in red was
calculated by removing all time periods containing missing data in the sample data, and the frontier in blue was
calculated usingecmnmle to estimate values for the missing data.

Technical Indicators and Financial Charts
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Graphical tool in Financial Toolbox for exploring different types of financial charts and technical indicators.
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