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import numpy as
import pandas as pd

oo E N

<

Vo

performance = pd.read_csv(".\\perfornace.csv")
performance = performance.sort_values(by=["Symbol®, "Startdate"], ascending=[True, True], ignore_index=True)
maininfo = pd.read_csv(".\\maininfo.csv")

performance

35

0
1

2
3
4

312848
312849
312850
312851
312852

Symbol
1

980003
980003
980003
980003
980003

Startdate
2004-04-01
2004-07-01
2004-10-01
2005-01-01
2005-04-01

2022-01-01
2022-04-01
2022-07-01
2022-10-01
2023-01-01

312853 rows x 8 columns

EndDate Stage

2004-06-
2004-09-
2004-12-
2005-03-:
2005-06-.

2022-03-
2022-06-30
2022-09-:
2022-12-,
2023-03-

30
30
3
3
30

31
30

N PE=ME
31 FE=E

DEV

-12.90 094 Na
483 095 NaN
-1.93 LE-3) NaN
-276 094 NaN
-6.29 135 NaN
093 0.02 0.60
103 o 066
078 o 051
-0.10 003 039
1.09 0.02 063

rn"]), ©.8, performance["BenchmarkReturn"])
kReturnSTDEV"]), @.8, performance["BenchmarkReturnSTDEV"])

1 performance = performance[pd.notnull(performance["NAVGrowth"])]

2 p E [pd.notnull(pe ["BenchmarkReturn"])]

3 # performance["BenchmarkReturn"] = np.where(pd.isnull(performance["BenchmarkRetu:

4 # performance["BenchmarkReturnSTDEV"] = np.where(pd.isnull(performance["Benchmar!

5 performance
v 0o

Symbol  Startdate  EndDate STDEV

7% 3 2013-04-01 2013-06-30 -460 066 -366 069

7 3 2013-07-01 2013-09-30 346 049 188 051

78 3 2013-10-01 2013-12-31 -5.37 084 -397 041

79 3 2014-01-01 2014-03-31 -3.43 107 -060 043

80 3 2014-04-01 2014-06-30 399 043 442 033
312848 980003 2022-01-01 2022-03-31 093 002 060 001
312849 980003 2022-04-01 2022-06-30 i 103 001 066 0.0
312850 980003 2022-07-01 2022-09-30 078 00 051 0o
312851 980003 2022-10-01 2022-12-31 IFE=AA -0.10 003 039 0.02
312852 980003 2023-01-01 2023-03-31 HE=AA 109 002 063 o0

285666 rows x 8 columns

1 import statsmodels.api as sm
2 from tgdm.auto import tqdm
3

4
s
L]

symbols = performance[*Symbol*].unique()
regression = {alpha": [], "beta®: [], "p":

, "symbol®: [1}

7 with tgdm(total=len(symbols), desc="Regression-ing", leave=True, unit="symbols", unit_scale=True) as bar:

tag = performance[performance["symbol"
if (len(tag) < 4) or (not sbl in maininfo["MasterFundCode"].unique()):

req;‘ts;inﬂ[‘synhol“] .append(sbl)

== sbl]

.append(reg_i.parans[6])
regression[“beta"].append(reg_i.parans[1])
regression["p"] .append(reg_i.pvalues[a])

for sbl in symbols:
9 bar.update(1)
18
1
12 continue
13 ER_1
14 MR_i
15 reg_i = sn.OLS(ER_i, MA_i)
16 reg_i = reg i.fit()
17
18 regression[~alpha”
19
20
21 regression = pd.DataFrame(regression)
22 regression
PR

Regression-ing: 100% | < 0 15.0% [00:15 <00:00, 1.25ksymbols/s]

0
1
2
3

alpha beta
-1127788  0.186927
0728379 -0.449906
4505499 0578124
-0.192216 -D.0STIT3
4 0130067 -0.002852

10090 0.002370 -0.430434

10091
10092
10093
100%4

0.884065  1.187581
-1.919350  3.112826
-1.598580 2746634
-0.648465 2.041562

10085 rows x 4 columns

1 regression = regression.sort_values(by="p", ascending=True, ignore_index=True)
regression[*alpha®] > @
regression[“Accept®].mask(regression[*p"] > 8.85, False)

2 regression[*Accept”]
3 regression["accept”]
u

5 tau = 0.65
6 k_hat
7 for idx, line in regression.iterroms():

]

9
18
1
12
13

v 0ls

-1

P
0124414
0489699
0.007458
0725039
0291146

0.996681
0.019758
0405459
0455267
0380306

symbol

© - ow

970138
970140
970144
970146
‘380003

if line["p"] <= tau * (idx + 1) / len(regression):

k_hat = idx

+1

pk_hat = regression["p~].loc[k_hat]
print(k_hat, pk_hat)
regression["Accept"] = regression["Accept"].mask(regression["p"] <= pk_hat, False)

funds =

regression[regression[*Accept®]]

1476 ©.087291526498847311

1 funds = funds.sort_values(by="alpha”, ascending=False)

2 funds.to_csv(".\\funds.csv", index=False)

¥ 0l

(tag["NAVGrowth*] - tag[“BenchmarkReturn®]).values.reshape(-1, 1)
sm.add_constant(tag["BenchmarkReturn"].values.reshape(-1, 1), has_constant="add")

Python

Python

Python
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