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Project Timeline

● Week 1-2: Exploratory Phase
○ Rank 0.2 + Linear Regression + Fundamental Analysis

● Week 3-4: Quantimental
○ ML Model + Fundamental Analysis

● Week 5-10: Model Finalized + Improving
○ Deep Learning Return Prediction + Optimization



Week 1-2 : Linear Regression and Fundamental Analysis
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Week 1-2 : Linear Regression and Fundamental Analysis
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● Macro: GDP growth, unemployment rate, CPI growth, dollar index, yield spread, exchange rate, etc.
● Equity: ROE, EPS Growth rate, Revenue Growth Rate, PE Ratio, PB Ratio, and etc.
● Commodity: Oil Price, Gold Price, and etc.
● Sentiment: NAAIM Exposure Index, Put-Call Ratio, AAII's Investor Sentiment Survey 
● Technical: Percentage stocks that are above 200-days moving average, RSI, and etc.



Week 3-4 : Autoregression and Machine Learning Model



Week 3-4 : Autoregression and Machine Learning Model



Week 3-4 : Autoregression and Machine Learning Model



Week 5-10: Return Prediction Model
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Week 5-10: Return Prediction Model
● Loss = MSE (Predicted 5-day Return, 

Actual 5-day Return)
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Week 5-10: Sharpe Ratio Optimization
● Very dependant on accuracy of 

return prediction
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Also tried: DL Rank Prediction Model
● Loss = MSE (Predicted Rank 

Probabilities, Actual Rank 

Probabilities) + L2 Regularization

● Average MSE 0.11

○ Abandoned 👎
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Results



Thanks!


