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(57) Abstract: A heterogeneous volatility rebalancing method and system, a computer device
and a storage medium relating to the technical field of financial data analysis. The heteroge-
neous volatility rebalancing method comprises: periodically collecting customer information
from a customer trading information system, collecting market information from a security
trading data platform and a fund management data platform, and storing the market informa-
tion in a database; obtaining the market information and customer information, and calculat-
ing a timing index MV-IV according to the market information and customer information; and
comparing MV-IV to a first threshold and a second threshold, and if the size of MV-1V is be-
tween the first threshold value and the second threshold value, outputting a no-rebalance signal
F, otherwise outputting a rebalance signal T. The present method combines market risk and
non-systematic risk from individual stocks to obtain a new timing index and may accurately
monitor market trend and issue a rebalance signal in time when an abnormality occurs in the
market.
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