Portfolio Optimization
Examples Returns
Expected Returns:   
                CVCUSDT    KNCUSDT
Timestamp                         
1593648000000 -1.316780  14.413742
1593734400000  1.753717  21.279373
1593820800000  0.224803 -10.925727
1593907200000 -2.355140  -2.900302
1593993600000  3.713629   3.982576
1594080000000  3.396087  -5.206463
1594166400000  1.392360   0.126263
1594252800000 -3.697183   5.359395
1594339200000  1.572212  -3.171753
1594425600000  3.095752   1.545117
Average Returns
Average Returns:   
CVCUSDT    0.421071
KNCUSDT    1.168471
dtype: float64
Covariance Returns
Expected Sharpe:   
           CVCUSDT    KNCUSDT
CVCUSDT  10.885850   1.542653
KNCUSDT   1.542653  74.367504
Minimum variance portfolio (long only)
Optimal weights:
CVCUSDT    0.886292
KNCUSDT    0.113708
dtype: float64

Expected return:   0.5060565102535955
Expected variance: 9.823450254164051
Expected Sharpe:   0.16146075954894568
Expected Sortino:   0.3023925628503704
Minimum variance portfolio (long/short)
Optimal weights:
CVCUSDT    0.886292
KNCUSDT    0.113708
dtype: float64

Expected return:   0.5060565099541561
Expected variance: 2.800630545592047
Expected Sharpe:   0.3023925626106997
Expected Sortino:   0.3023925626106997
TARGET RETURNS:   0.9442507741315915
Markowitz portfolio (long only)
Optimal weights:
CVCUSDT    0.3
KNCUSDT    0.7
dtype: float64

Expected return:   0.9442507822917111
Expected variance: 5.619753930364949
Expected Sharpe:   0.3983168726348655
Expected Sortino:   0.3983168726348655
Markowitz portfolio (long/short)
Optimal weights:
CVCUSDT    0.3
KNCUSDT    0.7
dtype: float64

Expected return:   0.9442508013104695
Expected variance: 5.619754246541212
Expected Sharpe:   0.3983168694526511
Expected Sortino:   0.3983168694526511
Markowitz portfolio (market neutral)
Optimal weights:
CVCUSDT   -1.263382
KNCUSDT    1.263382
dtype: float64

Expected return:   0.9442511735583539
Expected variance: 20.73588948688409
Expected Sharpe:   0.20736057977142722
Expected Sortino:   0.20736057977142722
Examples Returns
Expected Returns:   
                CVCUSDT    KNCUSDT   REPUSDT
Timestamp                                   
1593648000000 -1.316780  14.413742 -0.059365
1593734400000  1.753717  21.279373  7.929908
1593820800000  0.224803 -10.925727  4.171712
1593907200000 -2.355140  -2.900302 -3.893702
1593993600000  3.713629   3.982576  4.452751
1594080000000  3.396087  -5.206463  4.894479
1594166400000  1.392360   0.126263  2.006924
1594252800000 -3.697183   5.359395 -5.410457
1594339200000  1.572212  -3.171753  0.057199
1594425600000  3.095752   1.545117  0.644424
Average Returns
Average Returns:   
CVCUSDT    0.421071
KNCUSDT    1.168471
REPUSDT    0.752069
dtype: float64
Covariance Returns
Expected Sharpe:   
           CVCUSDT    KNCUSDT    REPUSDT
CVCUSDT  10.885850   1.542653   9.101782
KNCUSDT   1.542653  74.367504   9.160487
REPUSDT   9.101782   9.160487  15.428415
Minimum variance portfolio (long only)
Optimal weights:
CVCUSDT    0.796286
KNCUSDT    0.102079
REPUSDT    0.101635
dtype: float64

Expected return:   0.5310058044144823
Expected variance: 9.750781918960318
Expected Sharpe:   0.170051139598044
Expected Sortino:   0.31721582043891683
Minimum variance portfolio (long/short)
Optimal weights:
CVCUSDT    0.796286
KNCUSDT    0.102079
REPUSDT    0.101635
dtype: float64

Expected return:   0.5310057512606594
Expected variance: 2.802133714718241
Expected Sharpe:   0.31721579011698176
Expected Sortino:   0.31721579011698176
TARGET RETURNS:   0.9186298669145927
Markowitz portfolio (long only)
Optimal weights:
CVCUSDT   -3.699840e-10
KNCUSDT    4.000000e-01
REPUSDT    6.000000e-01
dtype: float64

Expected return:   0.9186298638656132
Expected variance: 3.014844679966083
Expected Sharpe:   0.5290638505332954
Expected Sortino:   0.5290638505332954
Markowitz portfolio (long/short)
Optimal weights:
CVCUSDT   -0.212819
KNCUSDT    0.230830
REPUSDT    0.981989
dtype: float64

Expected return:   0.9186298763968357
Expected variance: 2.983120083632067
Expected Sharpe:   0.5318696363409678
Expected Sortino:   0.5318696363409678
Markowitz portfolio (market neutral)
Optimal weights:
CVCUSDT   -2.391475
KNCUSDT    0.305127
REPUSDT    2.086349
dtype: float64

Expected return:   0.9186298759686891
Expected variance: 4.488370048403193
Expected Sharpe:   0.4336069531662399
Expected Sortino:   0.4336069531662399




