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https://www.quantconnect.com/



https://github.com/QuantConnect/lean-cli
https://www.quantconnect.com/docs/v2//lean-cli/key-concepts/getting-started
https://github.com/QuantConnect/Lean/blob/master/.vscode/readme.md
https://github.com/QuantConnect/Lean/blob/master/.vs/readme.md
https://github.com/QuantConnect/Lean/archive/master.zip
https://git-scm.com/downloads
https://www.visualstudio.com/vs/visual-studio-mac/



https://docs.microsoft.com/en-us/dotnet/core/install/linux
https://www.visualstudio.com/en-us/downloads/download-visual-studio-vs.aspx
https://github.com/QuantConnect/Lean/tree/master/Algorithm.Python#quantconnect-python-algorithm-project
https://www.quantconnect.com/docs/v2//lean-cli



https://github.com/sponsors/QuantConnect



https://www.quantconnect.com/contact
https://www.lean.io/docs/v2/lean-engine/class-reference/classQuantConnect_1_1Data_1_1SubscriptionDataSource.html
https://nodatime.org/
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https://github.com/QuantConnect/Lean.DataSource.SDK
https://github.com/QuantConnect/Lean.DataSource.FRED
https://www.quantconnect.com/docs/v2/writing-algorithms/datasets/fred/us-federal-reserve-(fred)#05-Supported-Datasets
https://docs.github.com/en/repositories/creating-and-managing-repositories/cloning-a-repository



https://www.quantconnect.com/datasets/benzinga-news-feed
https://www.quantconnect.com/datasets/us-federal-reserve-economic-data
https://github.com/QuantConnect/Lean.DataSource.FRED/blob/master/LIBOR.cs



https://www.quantconnect.com/docs/v2/writing-algorithms/initialization#08-Add-Data
https://www.quantconnect.com/docs/v2/writing-algorithms/key-concepts/time-modeling/periods
https://www.quantconnect.com/docs/v2/writing-algorithms/key-concepts/time-modeling/time-zones






https://www.quantconnect.com/docs/v2//writing-algorithms/key-concepts/security-identifiers
https://www.quantconnect.com/docs/v2/writing-algorithms/key-concepts/time-modeling/time-zones












https://www.quantconnect.com/datasets/quantconnect-us-equity-security-master/cli
https://www.quantconnect.com/contact
https://github.com/QuantConnect/Lean.DataSource.BitcoinMetadata/blob/master/process.py
https://github.com/QuantConnect/Lean.DataSource.BrainSentiment/blob/master/DataProcessing/process.py
https://github.com/QuantConnect/Lean.DataSource.CryptoSlamNFTSale/blob/master/process.py
https://github.com/QuantConnect/Lean.DataSource.QuiverQuantTwitterFollowers/blob/master/DataProcessing/process.py
https://github.com/QuantConnect/Lean.DataSource.Regalytics/blob/master/process.py






https://www.quantconnect.com/datasets/quantconnect-us-equity-security-master/cli
https://www.quantconnect.com/contact
https://github.com/QuantConnect/Lean.DataSource.BinanceFundingRate/blob/master/DataProcessing/BinanceFundingRateDownloader.cs
https://github.com/QuantConnect/Lean.DataSource.CoinGecko/blob/master/DataProcessing/CoinGeckoDataDownloader.cs
https://github.com/QuantConnect/Lean.DataSource.CryptoCoarseFundamentalUniverse/blob/master/DataProcessing/CryptoCoarseFundamentalUniverseDataDownloader.cs
https://github.com/QuantConnect/Lean.DataSource.QuiverInsiderTrading/blob/master/DataProcessing/QuiverInsiderTradingDataDownloader.cs
https://github.com/QuantConnect/Lean.DataSource.VIXCentral/blob/master/DataProcessing/VIXContangoProcessor.cs






https://www.quantconnect.com/datasets/quantconnect-us-equity-security-master/cli
https://www.quantconnect.com/contact
https://github.com/QuantConnect/Lean.DataSource.KavoutCompositeFactorBundle/blob/master/process.ipynb
https://github.com/QuantConnect/Lean.DataSource.USEnergy/blob/master/process.ipynb
https://github.com/QuantConnect/Lean.DataSource.FRED/blob/master/process.ipynb



https://www.quantconnect.com/datasets
https://github.com/QuantConnect/Lean/fork
https://docs.github.com/en/repositories/creating-and-managing-repositories/cloning-a-repository



https://www.quantconnect.com/docs/v2/writing-algorithms
https://www.quantconnect.com/docs/v2/writing-algorithms






https://www.quantconnect.com/datasets



https://github.com/QuantConnect/Lean/blob/master/CONTRIBUTING.md#code-style-and-testing



https://www.quantconnect.com/datasets
https://www.quantconnect.com/docs/v2/cloud-platform/datasets/licensing



https://dotnet.microsoft.com/download/dotnet/6.0
https://github.com/QuantConnect/Lean/
https://github.com/QuantConnect/Lean.Brokerages.Template



https://github.com/QuantConnect/Lean/blob/master/Common/Interfaces/IBrokerageFactory.cs
https://github.com/QuantConnect/Lean.Brokerages.Bitfinex/blob/master/QuantConnect.BitfinexBrokerage/BitfinexBrokerageFactory.cs
https://github.com/QuantConnect/Lean/blob/master/Common/Interfaces/IBrokerageFactory.cs
https://github.com/QuantConnect/Lean/blob/master/Common/Packets/LiveNodePacket.cs#L37
https://github.com/QuantConnect/Lean/blob/master/Launcher/config.json
https://github.com/QuantConnect/Lean/blob/master/Common/Packets/LiveNodePacket.cs#L43
https://github.com/QuantConnect/Lean.Brokerages.Bitfinex/blob/master/QuantConnect.BitfinexBrokerage/BitfinexBrokerageFactory.cs#L49



https://www.quantconnect.com/docs/v2/writing-algorithms/reality-modeling/brokerages/supported-models/quantconnect-paper-trading
https://www.quantconnect.com/docs/v2/writing-algorithms/reality-modeling/key-concepts






https://github.com/QuantConnect/Lean/blob/master/Common/Interfaces/IBrokerage.cs
https://github.com/QuantConnect/Lean.Brokerages.Bitfinex/blob/master/QuantConnect.BitfinexBrokerage/BitfinexBrokerage.cs
https://github.com/QuantConnect/Lean/blob/master/Common/Interfaces/IBrokerage.cs






https://github.com/QuantConnect/Lean.Brokerages.InteractiveBrokers/blob/master/QuantConnect.InteractiveBrokersBrokerage/InteractiveBrokersBrokerage.cs#L282
https://github.com/QuantConnect/Lean.Brokerages.OANDA/blob/master/QuantConnect.OandaBrokerage/OandaBrokerage.cs#L76
https://github.com/QuantConnect/Lean/blob/master/Brokerages/BaseWebsocketsBrokerage.cs#L91
https://github.com/QuantConnect/Lean.Brokerages.InteractiveBrokers/blob/master/QuantConnect.InteractiveBrokersBrokerage/InteractiveBrokersBrokerage.cs#L674
https://github.com/QuantConnect/Lean.Brokerages.OANDA/blob/master/QuantConnect.OandaBrokerage/OandaBrokerage.cs#L100
https://github.com/QuantConnect/Lean.Brokerages.CoinbasePro/blob/master/QuantConnect.GDAXBrokerage/GDAXBrokerage.cs#L207
https://www.quantconnect.com/docs/v2/writing-algorithms/live-trading/brokerages#05-Monitor-Brokerage-Messages



https://www.quantconnect.com/docs/v2/writing-algorithms/trading-and-orders/order-types
https://github.com/QuantConnect/Lean.Brokerages.InteractiveBrokers/blob/master/QuantConnect.InteractiveBrokersBrokerage/InteractiveBrokersBrokerage.cs#L361
https://github.com/QuantConnect/Lean.Brokerages.OANDA/blob/master/QuantConnect.OandaBrokerage/OandaBrokerage.cs#L201
https://github.com/QuantConnect/Lean.Brokerages.CoinbasePro/blob/master/QuantConnect.GDAXBrokerage/GDAXBrokerage.cs#L169

























AvgDollarVolume



100,000
AvgDollarVolume , ifAvgDollarVolume # 0
10, otherwise













	Learn to use QuantConnect and Explore Our Features
	LEAN ENGINE

	Radically open-source  algorithmic trading  engine
	Multi-asset with full portfolio modeling,  LEAN is data agnostic, empowering you  to explore faster than ever before.
	Table of Content


	Getting Started
	Introduction
	System Overview
	Result Processing
	Datafeed Sourcing
	Transaction Processing
	Realtime Event Management
	Algorithm State Setup

	Developing with Lean CLI
	Installation Instructions
	Mac OS
	Linux (Debian, Ubuntu)
	Windows
	Python Support
	Local-Cloud Hybrid Development

	Sponsorships

	Contributions
	Contributions
	Datasets

	Datasets
	Key Concepts
	Introduction
	Listing Process
	Data Sources
	TimeZones
	Linked Datasets


	Datasets
	Defining Data Models
	Introduction
	Part 1/ Set up SDK
	Part 2/ Create Data Models
	Part 3/ Create Universe Models


	Datasets
	Rendering Data

	Rendering Data
	Rendering Data with Python
	Introduction
	Using Processing Framework
	Python Processor Examples


	Rendering Data
	Rendering Data with CSharp
	Introduction
	Using Processing Framework
	CSharp Processor Examples


	Rendering Data
	Rendering Data with Notebooks
	Introduction
	Using Processing Framework
	Notebook Processor Examples


	Datasets
	Testing Data Models
	Introduction
	Run Demonstration Algorithms
	Run Unit Tests


	Datasets
	Data Documentation
	Introduction
	Required Key Properties
	Provide Documentation
	Next Steps


	Contributions
	Brokerages
	Setting Up Your Environment
	Laying the Foundation
	Creating the Brokerage
	Translating Symbol Conventions
	Describing Brokerage Limitations
	Enabling Live Data Streaming
	Enabling Historical Data
	Downloading Data
	Modeling Fee Structures
	Updating the Algorithm API
	See Also


	Brokerages
	Setting Up Your Environment
	Introduction
	Prerequisites
	Set Up Environment


	Brokerages
	Laying the Foundation
	Introduction
	Prerequisites
	Lay the Foundation


	Brokerages
	Creating the Brokerage
	Introduction
	Prerequisites
	Brokerage Roles
	Implementation Style
	Connection Requirements
	SDK Libraries
	Define the Brokerage Class
	Base Class
	Class Constructor
	string Name
	void Connect()
	void Disconnect()
	bool IsConnected
	bool PlaceOrder(Order order)
	bool UpdateOrder(Order order)
	bool CancelOrder(Order order)
	bool UpdateOrder(Order order)
	List<Order> GetOpenOrders()
	List<Holding> GetAccountHoldings()
	List<Cash> GetCashBalance()
	bool AccountInstantlyUpdated
	IEnumerable<BaseData> GetHistory(HistoryRequest request)
	bool AccountInstantlyUpdated



	Brokerages
	Translating Symbol Conventions
	Introduction


	Brokerages
	Describing Brokerage Limitations
	Introduction


	Brokerages
	Enabling Live Data Streaming
	Introduction


	Brokerages
	Enabling Historical Data
	Introduction


	Brokerages
	Downloading Data
	Introduction


	Brokerages
	Modeling Fee Structures
	Introduction


	Brokerages
	Updating the Algorithm API
	Introduction


	Statistics
	Statistics
	Capacity
	Introduction
	Security Capacity
	Market Capacity Dollar Volume
	Fast Trading Volume Discount Factor
	Sale Volume

	Portfolio Capacity
	Snapshot Capacity
	Strategy Capacity

	Summary


	Class Reference

