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Collecting numpy_financial
  Downloading numpy_financial-1.0.0-py3-none-any.whl (14 kB)
Requirement already satisfied: numpy>=1.15 in /shared-libs/python3.9/py/lib/python3.9/site-packages (from n
Installing collected packages: numpy_financial
Successfully installed numpy_financial-1.0.0
WARNING: You are using pip version 22.0.4; however, version 23.2.1 is available.
You should consider upgrading via the '/root/venv/bin/python -m pip install --upgrade pip' command.
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     ━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━ 1.1/1.1 MB 52.7 MB/s eta 0:00:00
Requirement already satisfied: six>=1.5 in /shared-libs/python3.9/py-core/lib/python3.9/site-packages (fro
Installing collected packages: setuptools, scs, qdldl, ecos, osqp, cvxpy, PyPortfolioOpt
  Attempting uninstall: setuptools
    Found existing installation: setuptools 58.1.0
    Uninstalling setuptools-58.1.0:
      Successfully uninstalled setuptools-58.1.0
Successfully installed PyPortfolioOpt 1 5 5 cvxpy 1 3 2 ecos 2 0 12 osqp 0 6 3 qdldl 0 1 7 post0 scs 3 2 3
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                  VTI   PDBC   VGIT   VGLT   GLDM
Exchange Date                                    
2018-09-06     148.92  17.87  62.59  73.83  23.98
2018-09-07     148.58  17.92  62.38  73.23  23.92
2018-09-10     148.90  17.96  62.37  73.48  23.90
2018-09-11     149.40  18.14  62.25  72.97  23.92
2018-09-12     149.41  18.28  62.29  73.13  24.11
...               ...    ...    ...    ...    ...
2023-08-29     223.19  14.66  58.15  59.86  38.46
2023-08-30     224.18  14.70  58.13  59.82  38.56
2023-08-31     223.94  14.75  58.26  60.07  38.48
2023-09-01     224.68  14.93  57.92  59.00  38.51
2023-09-05     223.57    NaN    NaN    NaN    NaN

[1257 rows x 5 columns]
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Description of Statistical Data of VTI
count    1256.000000
mean      185.098623
std        32.875156
min       111.910000
25%       152.015000
50%       191.585000
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75%       214.285000
max       242.970000
Name: VTI, dtype: float64

Description of Statistical Data of PDBC
count    1256.000000
mean       16.243400
std         2.351572
min        11.220000
25%        14.457500
50%        16.130000
75%        17.562500
max        22.710000
Name: PDBC, dtype: float64

Description of Statistical Data of VGIT
count    1256.000000
mean       64.846170
std         4.000308
min        57.140000
25%        61.455000
50%        65.770000
75% 67 922500
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Portfolio Mean: 0.00012847665681194108
Portfolio Volatility: 0.09176574225621523
Portfolio Skewness: -1.150642382601818
Portfolio Kurtosis: 9.383993079951

Weights: OrderedDict([('VTI', 0.24517), ('PDBC', 0.0), ('VGIT', 0.0), ('VGLT', 0.0), ('GLDM', 0.75483)])
Expected annual return: 9.6%
Annual volatility: 12.7%
Sharpe Ratio: 0.60



09/09/2023, 23:07

13/17



09/09/2023, 23:07

14/17

Weights: OrderedDict([('VTI', 0.0624), ('PDBC', 0.03597), ('VGIT', 0.90163), ('VGLT', 0.0), ('GLDM', 0.0)])
Expected annual return: -1.0%
Annual volatility: 4.7%
Sharpe Ratio: -0.64
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Requirement already satisfied: pip in /root/venv/lib/python3.9/site-packages (22.0.4)
Collecting pip
  Downloading pip-23.2.1-py3-none-any.whl (2.1 MB)
     ━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━━ 2.1/2.1 MB 20.6 MB/s eta 0:00:00
Installing collected packages: pip
  Attempting uninstall: pip
    Found existing installation: pip 22.0.4
    Uninstalling pip-22.0.4:
      Successfully uninstalled pip-22.0.4
Successfully installed pip-23.2.1
Requirement already satisfied: PyPortfolioOpt in /root/venv/lib/python3.9/site-packages (1.5.5)
Requirement already satisfied: cvxpy<2.0.0,>=1.1.19 in /root/venv/lib/python3.9/site-packages (from PyPortf
Requirement already satisfied: numpy<2.0.0,>=1.22.4 in /shared-libs/python3.9/py/lib/python3.9/site-package
Requirement already satisfied: pandas>=0.19 in /shared-libs/python3.9/py/lib/python3.9/site-packages (from 
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Requirement already satisfied: scipy<2.0,>=1.3 in /shared-libs/python3.9/py/lib/python3.9/site-packages (fr
Requirement already satisfied: osqp>=0.4.1 in /root/venv/lib/python3.9/site-packages (from cvxpy<2.0.0,>=1
Requirement already satisfied: ecos>=2 in /root/venv/lib/python3.9/site-packages (from cvxpy<2.0.0,>=1.1.19
Requirement already satisfied: scs>=1.1.6 in /root/venv/lib/python3.9/site-packages (from cvxpy<2.0.0,>=1.1
Requirement already satisfied: setuptools>65.5.1 in /root/venv/lib/python3.9/site-packages (from cvxpy<2.0
Requirement already satisfied: python-dateutil>=2.7.3 in /shared-libs/python3.9/py-core/lib/python3.9/site-
Requirement already satisfied: pytz>=2017.3 in /shared-libs/python3.9/py/lib/python3.9/site-packages (from 
Requirement already satisfied: qdldl in /root/venv/lib/python3.9/site-packages (from osqp>=0.4.1->cvxpy<2.0
Requirement already satisfied: six>=1.5 in /shared-libs/python3.9/py-core/lib/python3.9/site-packages (from
ERROR: Could not find a version that satisfies the requirement pypfopt (from versions: none)
ERROR: No matching distribution found for pypfopt
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Expected annual return: 2.6%
Annual volatility: 9.0%
Sharpe Ratio: 0.06


