
智行理财网
matlab期货码？matlab期货回测

大家好，感谢邀请，今天来为大家分享一下matlab期货码的问题，以及和matlab
期货回测的一些困惑，大家要是还不太明白的话，也没有关系，因为接下来将为大
家分享，希望可以帮助到大家，解决大家的问题，下面就开始吧！

本文目录

1. matlab在高数中的应用
2. 期货专业书籍有没有!
3. 有没有懂期货日内量化交易策略和matlab的能帮助一下
4. 如何用Matlab从国债期货分离出远期利率

matlab在高数中的应用

瑙ｆ柟绋嬶紝鐭╅樀鎿嶄綔锛屽悇绉嶅嚱鏁版眰鍊硷紝寰Н鍒嗭紝鍩烘湰浣犺兘
鎯冲埌鐨勬暟瀛﹁繍绠楅兘鑳藉湪matlab涓壘鍒扮浉搴旂殑瑙ｅ喅鍔炴硶!

1姒傝堪瀹夎浠嬬粛

鐣?

2鐭╅樀鍜屾暟缁?

2.1鍒涘缓鐗规畩鐭╅樀鍑芥暟

Compan浼撮殢鐭╅樀

Diag瀵硅鐭╅樀

Eye鍗曚綅鐭╅樀

Gallery娴嬭瘯鐭╅樀

Hadamardhadamard鐭╅樀

Hilbhilb鐭╅樀

Invhilbinvhilb鐭╅樀

Magic榄旀柟鐭╅樀
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Ones鍏ㄤ竴鐭╅樀

Rand鍧囧寑鍒嗗竷闅忔満鐭╅樀

Randn姝ｆ€佸垎甯冮殢鏈虹煩闃?

Rosser缁忓吀瀵圭О鐗瑰緛娴嬭瘯鐭╅樀

Wilkinsonwilkinson鐗瑰緛鍊兼祴璇曠煩闃?

Zeros鍏ㄩ浂鐭╅樀

娉細diag锛圓锛宯锛変互鍚戦噺A涓轰富瀵硅绾夸负鍩哄噯鍋忕Щn涓綅缃?

2.2鐭╅樀杩炴帴

姘村钩c=[a,b]鎴栬€卌=[ab]

鍨傜洿c=[a;b]

杩炴帴鍑芥暟

Cat鎸囧畾鏂瑰悜

Cat锛?锛宎锛宐锛夋按骞?

Cat锛?锛宎銆?br/>b锛夊瀭鐩?

Horzcat姘村钩鏂瑰悜

Vertcat鍨傜洿鏂瑰悜

Repmat瀵圭幇鏈夌煩闃靛鍒剁矘璐?

Blkdiag浠ュ瑙掗樀鏂瑰紡閲嶇粍

2.3鏀瑰彉鐭╅樀褰㈢姸

Reshape鍒跺畾琛屽垪閲嶆帓
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Rot90閫嗘椂閽?0

Filplr鍨傜洿鏂瑰悜涓鸿酱鏃嬭浆180

Flipud姘村钩鏂瑰悜涓鸿酱鏃嬭浆180

Flipdim鎸囧畾鏂瑰悜涓鸿酱缈昏浆鐭╅樀

2.4鍚戦噺鐢熸垚鍑芥暟

Linspace(a锛宐)棣栧熬涓篴銆?br/>b鐨?00涓暟

Linspace锛坅锛宐锛宯锛?

Logspace锛坅锛宐锛変互10涓哄簳

Logspace锛坅銆?br/>b锛宯锛?

Logspace锛坅锛宲i锛?

2.5鐭╅樀淇℃伅鐨勮幏鍙?

Isempty鍒ゆ柇涓虹┖

Isscalar鍒ゆ柇涓烘爣閲?

Isvector鍒ゆ柇鍚戦噺

Issparse鍒ゆ柇绋€鐤忕煩闃?

Isa鍒ゆ柇鎸囧畾鏁版嵁绫诲瀷

Iscell鍒ゆ柇鍏冭優鏁扮粍绫诲瀷

Iscellstr鍏冭優瀛楃涓叉暟缁勭被鍨?

Isfloat鍒ゆ柇娴偣鏁?

Isinteger鍒ゆ柇鏁村舰绫诲瀷
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Islogical鍒ゆ柇閫昏緫绫诲瀷

Isnumeric鍒ゆ柇鏁板€肩被鍨?

Isreal鍒ゆ柇瀹炴暟绫诲瀷

Isstruct鍒ゆ柇缁撴瀯浣撶被鍨?

Length鏈€闀跨淮闀垮害 

Ndims缁存暟

Numel鍏冪礌涓暟

Size鎸囧畾缁撮暱搴?

2.6楂樼淮鐭╅樀

Squeeze鍒犻櫎澶у皬涓?鐨勭淮

Flipdim(a,n)缈昏浆,绗琻缁翠负鍩哄噯

Shiftdim(a,n)绉诲姩鏁扮粍锛屽墠n缁村埌鍙宠竟

Permute(a,order)鎸塷rder鍚戦噺閲嶆帓

3鏁版嵁绫诲瀷

3.1鏁板€肩被鍨?

澶嶆暟锛歩锛宩绛変环

鏃犵┓锛歩nf锛?inf

闈炴暟锛歂aN

0*inf=nan

Isnan鍒ゆ柇闈炴暟
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3.2閫昏緫绫诲瀷

Ture/false璁剧疆鐪熷亣

Logical鏁板€艰浆鎹㈡垚閫昏緫 

&锛寍锛寏銆?br/>xor锛宎ny銆?br/>all閫昏緫杩愮畻绗?

&&锛寍|鐭矾寮忚繍绠楃

==銆?br/>~=,<,>,<=,>=鍏崇郴杩愮畻绗?

Strcmp锛宻trncmp锛宻trcmpi锛宻trncmpi瀛楃涓叉瘮杈?

3.3瀛楃涓庡瓧绗︿覆

鍒涘缓鍙敤鍒皊trcat

浜岀淮瀛楃鏁扮粍鍒涘缓鏃舵瘡琛屽瓧绗﹀垪鐩稿悓

Deblank鎻愬彇瀛楃涓层€?br/>鍒犻櫎鏈熬绌烘牸

姣旇緝鍑芥暟锛歋trcmp锛宻trncmp锛宻trcmpi锛宻trncmpi鍔爊鐨勬槸姣旇緝
鍓峮涓瓧绗︼紝鍔爄鐨勪笉鍒嗗ぇ灏忓啓锛岃繑鍥?/1

3.4鍏冭優

鍒涘缓锛氱洿鎺ヨ祴鍊兼柟寮忥紱cell鍑芥暟

鍖呭惈鐨勫厓绱犱笉鐢紙锛夎€岀敤{}

Celldisp鏄剧ず鍏蜂綋鍐呭

Cellstr鐢ㄤ簬瀛楃涓插厓鑳炴暟缁?

Length鏌ヨ鍏冭優闀垮害

Iscell鍒ゆ柇鏄惁涓哄厓鑳炵被鍨?
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Char鍏冭優鏁扮粍鍒板瓧绗︽暟缁勮浆鍙?

3.5鏋勬灦

鏋勬灦鏄甫鏈夊煙鐨勬暟缁?

鍒涘缓锛氱洿鎺ュ垱寤猴紱struct鍑芥暟

4MATLAB鏁板€艰繍绠?

4.1鐭╅樀鍩烘湰杩愮畻

鍔犲噺绠€鍗?

涔樻硶(K*M)*(M*N)鎵嶅彲琛?

闄ゆ硶鍒嗕负宸﹂櫎鍜屽彸闄わ紝鍊间笉鍚?

姹傚箓瑕佹眰鏂归樀

鎸変綅杩愮畻.*./..^

4.2鍏崇郴杩愮畻鍜岄€昏緫杩愮畻 

鍏崇郴杩愮畻绗︼細><>=<===~=

閫昏緫杩愮畻绗︼細&|&&||~

寮傛垨锛歺or

鏁颁綅閫昏緫涓庯細bitand锛坅锛宐锛?

鏁颁綅閫昏緫鎴栵細bitor锛坅锛宐锛?

鏁颁綅閫昏緫闈烇細bitcmp锛坅锛宯锛?

鏁颁綅寮傛垨锛歜itxor锛坅銆?br/>b锛?

鍏崇郴閫昏緫鍑芥暟锛?

                                   6 / 21



智行理财网
matlab期货码？matlab期货回测

Xor锛坅銆?br/>b锛夊紓鎴?

Any锛坅锛夋垨

All锛坅锛変笌

Isaqual锛坅锛宐锛夊搴旂浉绛変负1

Ismember(a銆?br/>b)a鍏冪礌灞炰簬b鐩稿簲浣嶇疆涓?

4.3杩愮畻绗︿紭鍏堢骇

鐣?

5缁樺浘

5.1鐩稿叧鍑芥暟

绠＄悊绫伙細figure銆乻ubplot銆亃oom銆乭old銆乿iew銆乺otate

鐢熸垚绫伙細plot銆乴ine銆乻tem銆乸olar銆乫ill銆乸lotyy銆乸lot3銆乻urf銆乻u
rfc銆乵esh銆乵eshz銆乧ontour銆乧ontour3銆乧ontourf銆亀aterfall銆乧ylinder

娉ㄩ噴鍜岀壒鎬х被锛歺label銆亂label銆亃label銆乼ext銆乼ext3銆乼itle銆乴eg
end銆乥ox銆乻et銆乬rid銆乤xes銆乤xesequal銆乤xesoff銆乧olorbar銆乧label
銆乧olormap

5.2鍩烘湰缁樺浘鎸囦护

Polar鏋佸潗鏍囦腑鐢诲渾

Polar(t鈥?r1)鑻ュ湪涓€涓浘涓敾鍑犱釜鍥惧舰鐢╗]鍒嗗埆鎷捣鏉ワ紝濡傦細

[t鈥?t鈥橾,[r1r2]

绾垮舰璁捐锛?

绾垮舰锛?-.--锛?
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棰滆壊锛歳gbcmykw

鐐规爣璁帮細o*.xsdhp><^v

澶氭湡璐ц€冭瘯璧勬枡鍥剧粯鍒讹細subplot

鍙岃酱缁樺浘锛歱lotyy

5.3鍥惧舰鏍囨敞

鍑芥暟锛歵itle銆亁label銆亂label銆亃label銆乴egend锛堝浘渚嬶級銆乧olorbar
锛堣壊褰╂潯锛夈€乤nnotation锛堟爣娉ㄥ厓绱狅級

瀵归綈灞炴€у€硷細

HorizontalAlignment锛堟按骞筹級锛歭eft銆乧enter銆乺ight

VerticalAlignment锛堝瀭鐩达級锛歮iddle銆乼op銆乧ap銆乥asline銆乥attom

灏侀棴鍖洪棿濉厖锛歠ill锛坅锛宐锛屸€榗鈥欙級鍦ㄤ娇鐢ㄤ箣鍓嶄娇鐢╤old鍛
戒护

5.4妯″紡鍖栫粯鍥?

鏌辩姸鍥撅細bar鎴朾arh鍏舵ā寮忔湁mode銆乻tacked锛堝爢鍦ㄤ竴涓煴涓級
鍔犲紩鍙?

闈㈢Н鍥撅細area

楗煎浘锛歱ie

鐩存柟鍥撅細hist(data,n)n:鍒嗗壊鍖洪棿鏁?

鐜懓鍥撅細rose(data,n)

绂绘暎鏁版嵁缁樺浘锛歴tem

闃舵鍥撅細stairs
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绛夐珮绾垮浘锛歝ontourf(濉厖寮?

contour(涓€鑸紡)

鏍囨敞:colorbar濉厖,clable鏅€?

缃楃洏鍥撅細compass

缇芥瘺鍥撅細feather

鍚戦噺鍦猴細quiver

鍑芥暟缁樺浘锛氭秹鍙婂嚱鏁板彞鏌?

flplot(fun,limits)

ezplot(fun,[xmin,xmax,ymin,ymax]

ezpolar(fun,[a,b])

ezcontour(fun)

ezcontourf(fun)

5.5涓夌淮缁樺浘

(1)鏁版嵁鍑嗗

(2)缁樺浘鍖哄垱寤?

(3)缁樺浘

(4)璁剧疆瑙嗚

(5)璁剧疆棰滆壊琛?

(6)璁剧疆鍏夌収鏁堟灉

(7)璁剧疆鍧愭爣杞村拰姣斾緥
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(8)鏍囨敞鍥惧舰

(9)淇濆瓨鎵撳嵃鎴栧鍑?

Plot3锛氭洸绾?

Mesh(X,Y,Z):鏇查潰

Meshc鍦╩esh鐨勫熀纭€鐢荤瓑楂樼嚎 

Meshz鍦╩esh鐨勫熀纭€涓婂瀭鐩磋繛XY闈?

Surf(X,Y,Z)

Surfc绛夐珮绾?

Surfl(X,Y,Z,S)鍔犲厜鐓ф晥鏋?

鏇茬嚎鏃嬭浆鎴愰潰锛?

[X,Y,Z]=cylinder(R,N)N:绾跨殑鏉℃暟

鏌辩姸鍥撅細bar3锛坉ata锛屸€榤ode鈥欙級

楗肩姸鍥撅細pie3

绂绘暎鐐瑰浘锛歴cater3鍜宻tem3

鍚戦噺鍦哄浘锛歲uiver3(X,Y,Z,U,V,W,S)鍏朵腑S涓虹缉鏀炬瘮渚?

绛夐珮绾垮浘锛歝ontour3(X,Y,Z,n)

鍏朵腑n涓虹瓑楂樼嚎鍒掑垎鐨勬潯鏁?

鍑芥暟缁樺浘锛?

eplot3(funx,funy,funz,[tmin,tmax])鎸囧畾鑼冨洿鐨勪笁缁存洸绾?

emesh(fun,domain)缃戠嚎鏇查潰

                                  10 / 21



智行理财网
matlab期货码？matlab期货回测

ezmeshc(fun,domain)甯︾瓑楂樼嚎

ezsurf(fun,domain)濉厖鏇查潰

ezsurfc(fun,domain)甯︾瓑楂樼嚎

鍏朵腑domain=[xmin,xmax,ymin,ymax]

鏄剧ず鎺у埗锛?

Hidden锛氳缃樉绀烘尅浣忕殑瀹炰綋鍥惧舰

Axes锛氬潗鏍囪酱姣斾緥璁剧疆

View锛氳缃瑙?

鐫€鑹诧細鍔犱竴鎸囩ず棰滆壊鐨勬暟缁?

Colormap锛氶鑹茬储寮曡寖鍥寸殑璁惧畾

Shading锛氳繃娓¤缃€?br/>鍏跺弬鏁版湁faceted锛宖lat鍜宨nterp

Light锛氬厜鐓ц缃紝鍙傛暟鏈塩olor锛宻tyle锛坕nfinit鍜宭ocal锛夊拰positio
n

Lighting锛歠lat锛実ouraud锛宲hong,off

Material:璐ㄦ劅璁剧疆,鍏跺弬鏁版湁shiny,dull,(鍏夋辰)metal(閲戝睘)

6鍥惧舰瀵硅薄鍜屽彞鏌?

6.1Matlab鍥惧舰瀵硅薄

鏈€涓婂眰锛歳oot

鍥惧舰绐楀彛锛歠igure锛屽寘鎷酱瀵硅薄(Axes)鍜岀敤鎴风晫闈㈠璞?UI)绛?

UI锛氬鎸夐挳銆佽彍鍗曘€佸伐鍏锋爮绛?
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Axes:鍐呮牳瀵硅薄(coreobjects)銆佸浘褰㈠璞?plotobjects)銆佺粍瀵硅薄(grou
pobjects)銆佹敞閲婂璞?annotationobjects)

鍐呮牳瀵硅薄锛歭ine,patch,text銆?br/>rectangular,surface,image,

light绛?

缁樺浘瀵硅薄锛氬唴鏍哥殑棰勫畾涔夌粍鍚?

缁勫璞★細鍏佽鐢ㄦ埛灏哸xes鐨勬暟涓瓙瀵硅薄鐪嬫垚涓€涓暣浣擄紝hggr
oup鍜宧gtransform涓ょ

娉ㄩ噴瀵硅薄锛氱澶淬€佹枃鏈€佹枃鏈銆佺嚎銆佺煩褰㈢瓑銆侾lotedit鍜宨
nsertmenu娣诲姞銆?br/>涔熷彲鐢ㄥ嚱鏁癮nnotation

鍥惧舰瀵硅薄灞炴€э細 

Busyaction锛氭帶鍒跺洖璋冨嚱鏁颁腑鏂柟寮?

ButtonDownFcn锛氬崟鍑绘寜閽殑鍥炶皟鍑芥暟

Children锛氭墍鏈夊瓙瀵硅薄鐨勫彞鏌勫垪琛?

Parent锛氱埗瀵硅薄鍙ユ焺

CreateFcn锛氬垱寤哄璞℃椂鎵ц鐨勫洖璋?

DeleteFcn锛氬垹闄ゅ璞℃椂鎵ц鐨勫洖璋?

HitTest锛氬崟鍑绘椂鑳藉惁鎴愪负褰撳墠瀵硅薄

Interruptible锛氬洖璋冨嚱鏁版槸鍚﹁涓柇

Selected锛氬璞℃槸鍚﹁閫変腑

SelectionHighlight锛氶€変腑鏄惁楂樹寒 

Tag锛氬璞℃爣绛?
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Type锛氬璞＄被鍨?

UserData锛氫氦浜掓暟鎹?

Visible锛氬璞℃槸鍚﹀彲瑙?

6.2MATLAB瀵硅薄鍙ユ焺

瀵硅薄鍙ユ焺锛欼D鏍囩ず鐨勬満鍒讹紝鐢盡ATLAB绯荤粺鍒嗛厤銆佸敮涓€鐨勬
爣璇嗗璞＄殑double鍨嬫暟鍊?

瀵昏锛氬璞″彞鏌勫敮涓€瀵瑰簲 

鎸囧畾鍑芥暟鍙ユ焺锛欯鍜宻tr2func

Get锛氳幏鍙栧綋鍓嶇獥鍙ｃ€佽酱鍜屽璞?

Gcf锛氳繑鍥炲綋鍓嶇獥鍙ｅ彞鏌?

Gca锛氳繑鍥炲綋鍓嶈酱鍙ユ焺

Gco锛氳繑鍥炲綋鍓嶅璞″彞鏌?

杩樺彲浠ョ敤set鍑芥暟鏉ヨ瀹?

Findobj锛氫互灞炴€у€间负绱㈠紩鎼滅储

Copyobj锛歁ATLAB瀵硅薄鐨勫鍒?

Delete锛氬璞＄殑鍒犻櫎

6.3璁剧疆鍜屾煡璇㈠璞″睘鎬?

Set(object_handle,鈥橮ropertyName鈥?鈥橬ewPropertyValue鈥?瀵硅薄灞炴€
х殑璁剧疆 

Returned_value=Get(object_handle,鈥檖ropertyName鈥?灞炴€ф煡璇?

榛樿灞炴€х殑璁剧疆鍔犲墠缂€default
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6.4鍥惧舰绐楀彛瀵硅薄锛團igure锛?

浣嶇疆灞炴€э細Position

鍗曚綅灞炴€э細unit锛岄粯璁ixels(鍍忕礌)

鑹插僵灞炴€э細 

Color锛氳儗鏅壊锛孯GB

Colormap锛氳壊褰╂槧鍍忚〃锛?n*3)RGB

FixedColors:绾裤€佸瓧绗﹁壊锛孯GB

MinColormap锛氭渶灏戣壊褰╋紝鏍囬噺

ShareColors锛氳壊褰╄祫婧愯兘鍚﹀叡浜紝[{on}|off]

Dithermap:娣峰悎鑹插浘,(n*3)RGB

DithermapMode:娣峰悎妯″紡锛孾auto{manual}]

缁樺埗绐楀彛鐨勭被鍨嬶細

BackingStore锛孌oubleBuffer锛孯enderer鍜孯endererMode

棰勫畾涔夊厜鏍囧舰鐘讹紙15绉嶏級

鑷畾涔夊厜鏍囧睘鎬э細

Pointer:custom琛ㄧず鑷畾涔?

PointerShapeCData锛?榛?鐧絅aN閫忔槑

PointerShapeHotSpot:鍏夋爣鐑偣

6.5杞村璞★紙Axes锛?

浣嶇疆灞炴€osition鍜屽崟浣嶅睘鎬nits
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鍗曡酱瀵硅薄甯哥敤鎺у埗灞炴€э細 

XLim锛孻Lim,ZLim:纭畾杞磋寖鍥?

XLimMode鈥?杞磋寖鍥存ā寮?

XTick鈥?纭畾杞村埢搴︿綅缃?

XTickMode鈥?鍒诲害浣嶇疆妯″紡

XTickLabel鈥︼細鍒诲害鏍囪

XTickLabelMode鈥?鍒诲害鏍囪妯?

XDir鈥?杞存柟鍚?

澶氳酱閲嶅彔锛歴ubplot鎴栬€呯洿鎺ュ湪鍥惧舰绐楀彛鍙﹁鍒涘缓涓€涓笓闂
ㄧ敤浜庡绾虫敞閲婂璞＄殑鍧愭爣杞?

鑷姩妯″紡灞炴€э紙鐓х浉鏈哄睘鎬э級锛?

CameraPosition锛氱浉鏈轰綅缃甗x,y,z]

CameraPositionMode锛氫綅缃彇鍊兼ā寮?

CameraTarget锛氱洰鏍嘯x,y,z]

CameraTargetMode:鐩爣妯″紡

CameraUpVector锛氭浣嶅悜閲?

CameraUpVectorMode锛氭浣嶅悜閲忔ā寮?

CameraViewAngle锛氳瑙掋€?180銆?

CameraViewAngleMode锛氳瑙掑彇鍊兼ā寮?

Projection锛氭姇褰辨柟寮?
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6.6鍥惧舰杈撳嚭鎺у埗

NextPlot灞炴€у€硷細new銆乤dd銆乺eplace銆?replacechildren

閫氳繃holdon鍜宧oldoff鍙互璁惧畾鍥惧舰绐楀彛瀵硅薄鍜岃酱瀵硅薄鐨勫睘鎬
ц缃负add鍜宺eplace銆?

7绋嬪簭璁捐

7.1M鏂囦欢

M鏂囦欢灏辨槸浠嬬粛涓婃捣鐨勫够鐏墖涓€绯诲垪鐩稿叧浠ｇ爜缁勬垚鐨勪竴
涓墿灞曞悕涓?m鐨勬枃浠躲€傚垎涓鸿剼鏈枃浠跺拰鍑芥暟鏂囦欢涓ょ被銆?

鑴氭湰鏂囦欢涓嶈嚜甯﹀弬鏁帮紱

鍑芥暟鏂囦欢浠unction鈥﹀紑濮?

鍑芥暟宸ヤ綔鍖洪棿锛欶unctionworkspace

M鏂囦欢缁撴瀯锛氬嚱鏁板０鏄庤銆丠1琛屻€佸府鍔╂枃鏈€佺紪鍐欏拰淇敼
娉ㄩ噴銆佸嚱鏁颁綋

P-鐮佹枃浠?涓篗鏂囦欢鐢熸垚鐨勫唴閮ㄤ吉浠ｇ爜

P-鐮佹枃浠剁殑棰勭敓鎴愬嚱鏁颁负Pcode锛屾牸寮忥細pcodeFunc_name褰撳
墠璺緞

PcodeFunc_name-inplaceM鏂囦欢鐩綍

瀵筆-鐮佹枃浠剁殑鎿嶄綔锛?

Inmem锛氬垪鍑烘墍鏈夊唴瀛樹腑P-鐮佹枃浠跺悕

ClearFunc_name:娓呮鏌愪釜p-鐮佹枃浠?

Clearfunction锛氭竻妤氭墍鏈塸-鐮佹枃浠?

7.2鍑芥暟
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鍒嗕负M-鍑芥暟鏂囦欢鍜屽尶鍚嶅嚱鏁?

涓€涓狹鏂囦欢鍙兘鏈?涓富鍑芥暟銆?br/>澶氫釜瀛愬嚱鏁?

涓诲嚱鏁拌繕鍒嗕负锛氱鐢ㄥ嚱鏁板拰閲嶈浇鍑芥暟

宓屽鍑芥暟锛氬骞宠鍜屽灞傚祵濂?

7.3鍙橀噺

鍙橀噺鍚嶅尯鍒嗗ぇ灏忓啓锛?

鏈€澶氬寘鍚?3涓瓧绗︼紱

蹇呴』浠ュ瓧姣嶅紑濮嬭捣鍚嶃€?br/>鍚庡彲涓哄瓧姣嶃€佷笅鍒掔嚎锛?

涓嶅厑璁稿嚭鐜版爣鐐圭鍙枫€?

17涓郴缁熷叧閿瓧锛歜reak銆乧ase銆乧atch銆乧ontinue銆乪lse銆乪lseif銆
乪nd銆乫or銆乫unction銆乬loble銆乮f銆乷therwise銆乸ersistent銆乺eturn銆乻
witch銆乼ry銆亀hile

鍙湪鍛戒护绐楀彛杈撳叆iskeyword鏄剧ず銆?

鐗规畩鍙橀噺:ans,beep,pi,eps,inf,NaN(nan锛宨(j),nargin(杈撳叆涓暟),nargou
t(杈撳嚭涓暟),realmin,realmax,bitmax,varargin(鍙彉鐨勫嚱鏁拌緭鍏ュ弬鏁颁
釜鏁?,varargout

鍒嗕负灞€閮ㄥ彉閲忋€佸叏灞€鍙橀噺(globle)銆佹案涔呭彉閲?persistent)

Inputname(n)锛氱n涓緭鍏ュ彉閲忕殑璋冪敤鍚?

7.4绋嬪簭缁撴瀯

鍒嗕负椤哄簭缁撴瀯銆佸惊鐜粨鏋?for鎴杦hile)鍜屽垎鏀粨鏋?if鎴杝witch)

7.5绋嬪簭鎺у埗璇彞

缁撴潫寰幆锛歝ontinue銆乥reak銆乺eturn
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Continue鍜宐reak锛氱粨鏉熸湰娆″惊鐜?

Warning锛氶敊璇鍛婅鍙?

Error鍜宔rrordlg锛堟樉绀哄璇濇锛?

Try鈥atch锛歵ry涓湁閿欐槸鎵цcatch璇彞

Input鍜宬eyboard锛氳緭鍏ユ帶鍒惰鍙?

8绋嬪簭璋冭瘯銆佷紭鍖栧拰鍑洪敊澶勭悊

8.1璋冭瘯

璋冭瘯(debug)锛氬幓闄ug

Bug锛氳娉曢敊璇€侀€昏緫閿欒銆佸紓甯?

Debug鍑芥暟锛?

Dbstop锛氳缃柇鐐?

Dbclear锛氭竻闄ゆ柇鐐?

Dbcout锛氶噸鏂版墽琛?

Dbdown/dbup锛氬彉鏇村綋鍓嶅伐浣滅┖闂?

Dbmex锛歁EX鏂囦欢璋冭瘯

Dbstack锛氬垪鍑哄嚱鏁拌皟鐢ㄥ叧绯?

Dbstatus锛氬垪鍑烘墍鏈夋柇鐐?

Dbstep锛氬崟姝ユ垨澶氭鎵ц

Dbtype锛氬垪鍗癕鏂囦欢

Dbquit锛氶€€鍑鸿皟璇曟ā寮?
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Debug杈呭姪鍑芥暟锛?

Echo锛氬湪鍛戒护绐楀彛鏄剧ず褰撳墠鎵ц浠ｇ爜

Disp锛氭樉绀哄彉閲?

Sprintf/fprintf锛氭寚瀹氭牸寮忔樉绀烘枃鏈?

Whos锛氬垪鍑哄伐浣滅┖闂翠腑鎵€鏈夊彉閲?

Size锛氭樉绀哄彉閲忕殑澶у皬

Keyboard锛氫腑鏂▼搴忔墽琛岋紝绛夊緟杈撳叆

Return锛氱粨鏉熷嚱鏁版墽琛?

Warning锛氬紩鍙戙€佹樉绀烘寚瀹氱殑璀﹀憡 

Error锛氬紩鍙戙€佹樉绀烘寚瀹氱殑閿欒 

Laster:杩斿洖鏈€杩戜骇鐢熺殑閿欒娑堟伅 

Lasterror锛氶敊璇秷鎭強鐩稿叧淇℃伅

Lastwarn锛氳繑鍥炴渶杩戜骇鐢熺殑璀﹀憡

8.2鎬ц兘浼樺寲

鐮佽〃锛歵ic鈥斺€攖oc鏃堕棿娴嬭瘯

鏁堢巼浼樺寲鎶€鏈細 

浠ｇ爜鍚戦噺鍖?

棰勫垎閰嶈冻澶熷ぇ鐨勬暟缁?

瀵逛笉鍙伩鍏嶄笖鑰楁椂寰堝ぇ鐨勫惊鐜皾璇曞湪MEX鏂囦欢鍐呭疄鐜?

灏介噺閬垮厤鏇存敼鍙橀噺鐨勬暟鎹被鍨嬫垨缁存暟

                                  19 / 21



智行理财网
matlab期货码？matlab期货回测

灏介噺閬垮厤瀹炴暟鍜屽鏁颁箣闂寸殑鐩镐簰璧嬪€?

灏介噺閲囩敤瀹炴暟杩愮畻

鍚堢悊浣跨敤閫昏緫杩愮畻

灏介噺閲囩敤鍑芥暟鑰屼笉鏄剼鏈枃浠?

灏介噺浣跨敤load銆乻ave鑰屼笉鏄疘O鍑芥暟

鍐呭瓨浼樺寲鎶€鏈細whos,clear,save,load

棰勫垎閰嶈冻澶熷ぇ鐨勬暟缁?

灏介噺鍦ㄥ嚱鏁板紑濮嬫椂鍒涘缓鍙橀噺

鍒╃敤repmat澧炲姞鏁扮粍鐨勭┖闂村ぇ灏?

瀵瑰ぇ閮ㄥ垎鏁版嵁涓?鐨勭煩闃靛彉涓虹█鐤忕煩闃?

鑻ヨ淇濆瓨澶ч噺鏁版嵁閲囩敤鏁扮粍鏋勬灦鑰岄潪鏋勬灦鏁扮粍

鍙婃椂鍦版竻闄ゅ崰鐢ㄥ唴瀛樺緢澶х殑涓存椂鍙橀噺

灏介噺鍦伴噸鐢ㄥ唴瀛橈紝鑰岄潪寮€杈熸柊鍐呭瓨 

8.3鍑洪敊澶勭悊

Try鈥atch鏌ヨ璇彞

期货专业书籍有没有!

涓撲笟鎶曟満鍘熺悊锛屼互浜ゆ槗涓虹敓锛岄亾姘忕悊璁猴紝

娴峰綊浜ゆ槗娉曞拰浜ゆ槗鍦ｇ粡銆?

有没有懂期货日内量化交易策略和matlab的能帮助一下

杩欐槸绗旇瘯棰橈紵杩欎笉鏄丹瑁歌８鐨勯獥绛栫暐鍧戠埞鍚楋紵濡傛灉浣犲仛
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鐨勭瓥鐣ュ彲浠ラ€氳繃鏁版嵁娴嬭瘯锛岄偅浣犲彲浠ョ洿鎺ュ崠鎺夌瓥鐣ワ紝鎴
栬€呰嚜宸卞簲鐢ㄧ瓥鐣ヨ嚜宸辫禋閽便€?br/>鍗曞崟鏄畬鎴愭姤鍛婁笂鐨勪笢
瑗垮緢绠€鍗曪紝鏈€涓昏鐨勫氨鏄瓥鐣ョ殑鍙搷浣滄€э紝鏄笉鏄湡鐨勮兘
鎶婄瓥鐣ョ敤鍒颁氦鏄撲腑銆傛垜缁欎綘鎻愪緵涓柟鍚戯紝浠ュ綋澶╁紑鐩樹环浣
滀负鍏ュ満鏍囧噯锛岃缃浐瀹氭鐩堟鎹燂紝涓€澶╁彧鍋氫竴娆★紝鏃ュ唴骞
充粨銆傞€夊彇涓€骞寸殑鏁版嵁浣滀负鏍锋湰鏁版嵁锛屽仛娴嬭瘯锛屽叾浣欑殑浣
滀负鏍锋湰澶栨暟鎹紝鍐嶆祴璇曪紝鍐欐垚鎶ュ憡銆?

如何用Matlab从国债期货分离出远期利率

璇曡В锛?br/>1锛氶殣鍚殑杩滄湡鍒╃巼锛氱敱浜庣煭鏈熷浗鍊哄埄鐜囪緝浣庯
紝45澶╃殑浣庝簬135澶╃殑锛屽洜姝?5澶╃殑鐭湡鍥藉€哄湪鍒版湡鍚庤窛绂?35
澶╃殑涓棿杩樻湁90澶╋紝鏈熼棿杩欑瑪璧勯噾闅愬惈鐨勫疄闄呮敹鐩婂氨鏄殣
鍚殑杩滄湡鍒╃巼銆?br/>2锛?35澶╃殑鍥藉€烘敹鐩婂噺鍘?5澶╃殑鍥藉€烘敹鐩
婏紝闄や互涓棿闂撮殧鐨?0澶╋紝灏辨槸鏈熼棿闅愬惈鐨勮繙鏈熷埄鐜囷細

锛?35*10.5-45*10锛?90=10.75%

3锛氱敱浜庣煭鏈熷浗鍊洪殣鍚殑杩滄湡鍒╃巼10.75%楂樹簬鐭湡鍥藉€烘湡璐
ч殣鍚殑杩滄湡鍒╃巼10.6%锛屽洜姝ゅ彲浠ラ噰鍙栧涓嬫搷浣滃鍒╋細

鍗栧嚭45澶╁埌鏈熺殑鍥藉€烘湡璐э紝90澶╁悗浜ゅ壊锛岄殣鍚埄鐜囦负10.6%
锛屾涓烘垚鏈€?br/>鍗栧嚭135澶╁埌鏈熺殑鐭湡鍥藉€猴紝90澶╁悗灏辨垚涓
?5澶╁悗鍒版湡鐨勭煭鏈熷浗鍊猴紝涔板叆锛岄殣鍚敹鐩?0.75%

鍏跺樊棰濅负绾敹鐩娿€?

好了，关于matlab期货码和matlab期货回测的问题到这里结束啦，希望可以解决
您的问题哈！
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