File List
1. transawp_model.py: Full implementation of the TransAWP model, including network architecture, positional encoding, willingness attention mechanism, and portfolio head.
2. trainer.py: Training pipeline, loss function, optimization, validation, and model saving logic.
3. data_loader.py: Dataset class, multi-source data alignment, normalization, and window slicing.
4. hyper_search.py: Hyperparameter search and random seed control module.
5. requirements.txt: Dependent library versions for reproducibility.
6. README.md: Environment setup, running instructions, and parameter settings.
Functionality
These codes implement the complete modeling, training, and validation process of the TransAWP model as described in the paper. They support multi-source financial data input, investor willingness feature fusion, Transformer encoding with adaptive willingness attention, risk‑willingness dual optimization, and dynamic portfolio weight generation.
Reproducibility
· Unified random seed = 42 for Python, NumPy, and PyTorch to ensure deterministic results.
· Fixed data splitting ratio (70% training, 30% testing) in time order.
· All hyperparameters are consistent with those reported in Table 3 of the paper.
· Experimental environment matches the configuration in Table 2.
Usage
1. Install dependencies: pip install -r requirements.txt
2. Prepare data in the specified format and place in the data/ directory.
3. Run training: python trainer.py
4. The best model is saved as transawp_best_model.pth.
Notes
· Codes are written in PyTorch and support GPU acceleration.
· Input dimensions can be adjusted according to actual data.
· No future data leakage; all time-series alignment follows the rules in Section 4.1.
