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The codes below are just some examples for importting data and exploratory data analysis. Hope they can help you to
write your own codes.If you don't know a function, in console window, type the function's name to get information.

Organise Porject Fold

% reate a folder named MATH2070 (or MATH2090), if you have not done so
yet .

% | n MATH2070, create another fol der naned as Conputer Project

% Save data (csv file) and OFM project 2019 (pdf file) into the

fol der.

Start MATLAB

%o find out your current working directory by typing pwdin console
wi ndow

% >> pwd

%> ' D:\ Usyd\ 2019\ S2\ MATH2070\ Conput er Proj ect"

%ath of Wen's working directory.

% 1f your working directory is not the one data is saved,
% in consol e wi ndow typing

%> cd 'project fold path'

% Check if the directory has been changed:

%> pwd

Import Data

Import data as table, matrix, or vectors.

% nport as Tabl e: data object takes nore nenery, each colum has a
name.

%ate will be inported.

%f inported data as Table, nanme the data as Data_Tbl, say

% nmport as matrix, |less nenery, no nanmes for col umms

%ate will not be inported

%Wf inported as matrix, nane the data as data_m, say

%f inported as vectors, MATLAB will create name for each vector
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size(Data_Tbl ) %1698 rows, 33 col ums

%cet varai bl e nanes

Var Nanes=Dat a_Thl . Properti es. Vari abl eNanes;
Var Nanmes

%lel ete colums 1 and 10 from matri X,
nydat a=data_nt ;

nydata(:, [1 10])=[];

%lel ete colum from a table:

nyTbl =Dat a_Tbl ;

nyTbl =r emovevar s(nyTbl, ' Dowi nc');

Create Returns

dat a_| n=l og( nydat a) ;

ret_m=diff(data_ln);

clear data_ | n;

%Save all objects

save Proj ect

%A MATLAB data structure naned Project.mat will appear in your fold.
%o open this structure,

| oad Project. nat

Create Time Series Plots

tsl = tinmeseries(nydata(:, 1),1:1698); %onvert a columm of a matrix
into a time series

tsl. Tinelnfo.StartDate = '01-Jan-2013"; %set starting date

tsl.Tine = tsl.Tine - tsl. Time(l); % Express time relative to the
start date.

tsl. Nane = ' Stock xx';

tsl. Tinelnfo.Units = 'days';
tsl. Tinelnfo. Format = 'mmiyyyy';
figure

pl ot (tsl)

title('Price of Stock XX)
x| abel (" MM YYYY")

yl abel (' US$')

%ry other stocks

%l ot returns

%onvert a colum of a matrix into a tine series

ts.2Tinelnfo. StartDate = ' 01-Jan-2013"; %set starting date

ts2. Tine = ts2. Tinme - ts2. Time(1l); % Express tine relative to the
start date.

ts2. Nane = ' Stock xx';

ts2. Tinelnfo.Units = 'days';

ts2. Ti nel nfo. Format = "mml yyyy';

figure
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pl ot (ts2)

title(' Return of Stock XX')
x| abel (" MM YYYY")

yl abel (" %)

%Cet mninmumreturns and dates

[retmin, min_ind]=mn(ret_nt);

my Nanme=Var Nanes;

nyName([1 10])=[];

ret_mn=[nmyNane', retnin', Dates(mn_ind)];

Get Correlation Coefficient Matrix (plots)

ret_corr=corr(ret_nt);
Yor
% r=corrplot(ret_nt);

%Convert matrix to table:

ret _corr_Tbl =array2tabl e(ret_corr, 'Variabl eNanes', myNane, ' RowNane',
nyNane) ;

%EXxport data

witetable(ret_corr_Thl , "COrelationMatrix.xlsx',"Sheet',1,"Range',"Al', '"WiteR

%Get m ni mum corr

[corr_minl, mnindl]=mn(ret_corr);

[corr_min, corr_mnind]=mn(mn(ret_nt));

[corrl, indl]=find(ret_corr=corr_mn)

corr_m nl(corr_mninind)

X=ret_corr;

[mmii]=mn(x(:))

[1_r 1I_c]=ind2sub(size(x),ii)

[myName(l _r) myName(l_c) x(I_r, 1_c)]

%=t max corrret_corr
dumeret _corr;

for i = 1:size(ret_corr, 1)
dun(i,i)=0

end;

[ MM JJ] =max(dunt:))
[J_r J_c]=ind2sub(size(dum, JJ)
[myNane(J_r) nyName(J_c) dum(J_r, J c)]

%Scatter plots

figure

subplot (2,1, 1)

scatter(ret_nt(:, J_r), ret_m(:,J_c))
h=I sl i ne;

h.Color="r";

h. LineStyle="--";

subpl ot (2,1, 2)

scatter(ret_nmt(:, I_r), ret_m(:,1_c))
h=I sl i ne;

h.Color="gqg";
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h. LineStyle="--";
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