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— Datafeed Toolbox: 4:@h%iiE T 246

— Econometrics Toolbox: itE& 5% T A

— Financial Derivatives Toolbox: 4:EhfiT4= & T 246

— Fixed-Income Toolbox: [&E sz T 244

— Optimization Toolbox: 14k T B4A
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o X EALF TR EAE, MATLABH IR S 30R 177
e
— parfor: parallel for
— SPMD: single program, multiple data
« matfile3s
— Access and change variables directly in MAT-files, without loading into memory
—  JEARAIEE A B E—H K I ROMAEE
-  GPU/n#
— CUDA: Compute Unified Device Architecture
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else % 1== ParallelMode_OnOiff
MPS = matlabpool{'size");
if 0 == MPS

matlabpeool;

end

parfor k= 1:M*N

[i.il = ind2sub{[M,N],k};
ParalValue = ParaMat1(k};
Para2value = ParaMat2{k);

str = ['===Para Sweep ParallelModeOn===";

disp{str);

str=['Total Loop Mum:' ,num2str{M*N),".CurrentLoop:’,hum2strik}];

disp{str);

str = ['Currentindex:',num2str{i},"."....
num2str{j),’.Paral:",num2str{ParalValue), P ara2:',num2str{Para2¥alue),];

disp(str);

SReport{k} = fun{F.Para,ParalValue,Para2¥alue};

end
%matlabpool close

end
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%% Plot Block

% matrixplot
% matrixplot{x,'FigShap','s",'FigSize’,'Full’,'"ColorBar’,"on’, 'FigStyle',"Auto
%o "“VarNames' XVarNames,'YYarNames' XVarNames);

x = PSReport.RetdRisk;

XVarNames = numZcell{FaraBound{2,1});

YWarMNames = num2cell(ParaBound{1,1});

matrixplot{x,'FigShap','s',"FigSize",'Full','ColorBar’','on’, 'FigStyle",'Auto’, ...
“HiWarNames', XWVarNames,'YvYarMNames', YvYarNames);

title({' H w3 - lli[ﬁm@Hf.';l"},'FontWeight','EoId'};

x = PSReport.WinRatio™100;

XVarNames = numZcell{FaraBound{2,1});

YWarMNames = num2cell(ParaBound{1,1});

matrixplot{x,'FigShap','s',"FigSize",'Full','ColorBar’','on’, 'FigStyle",'Auto’, ...
“HiWarNames' XWVarNames,'YvWarNames' YvYarNames);

title{{'EHimELE - BESR(%)"), FontWeight','Bold');

x = -PSReport. MDD*100;

XVarNames = numZcell{FaraBound{2,1});

YWarNames = num2cell{(ParaBound{1,1});

matrixplot{x,'FigShap','s',"FigSize",'Full','ColorBar’','on’, 'FigStyle",'Auto’, ...
"HWarNames', XWVarNames,'YvYarNames' YvYarNames);

title({'EH{mER ) - & 70 Ol L 1PI¢6)' "), FontiWeight','Bold');

x = PSReport.AnnualRet*100;

XVarNames = numZcell{FaraBound{2,1});

YVarNames = numZcell{FaraBound{1,1});

matrixplot(x,'FigShap*,'s'."FigSize','Full’,'ColorBar','on’, 'FigStyle','Auto’, ...
"HWarNames', XWVarNames,'YvYarNames' YvYarNames);

title({' H w3 - L& $=2(%)"; "), 'FontiWeight','Bold');
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