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Small 8 year history of rusquant package

ü 2011 Rusquant as extension of Quantmod package for Russian market 
(by Sergey Edunov)

ü 2013-2015 new datasources for Russian market (mfd.ru, alor, moex)
ü 2016 get crypto data
ü 2017 connection to quik and metatrader (by Alex Kutergin) 
ü 2017 functions for trading  in crypto exchanges
ü 2019 Parsing of investing.com

Package depends on

ü data.table
ü xts
ü Httr
ü Rvest

ü quantmod
ü lubridate
ü jsonlite



Motivation?



Types of data:
• OHLCV data with different timestamp (from ticks to month)
• Microstructure (orderbook information and trades)
• Corporate actions (dividends, splits, earnings)
• Events (IPO, economic actions, expirations)
• Trading account data (orders, trades, balance)

Markets:
• Equity
• Forex
• Crypto

Get started:
library(devtools)
install_github(”arbuzovv/rusquant”)

Motivation!



OHLCV history

getSymbols(Symbols = NULL, src="Poloniex”,period=‘1min’) 

Get price history from crypto exchanges.
Sourced by crypto exchanges API, investing.com, Finam

Examples:
getSymbols('AAPL',src='Finam') #premarket trading for US on MOEX 
getSymbols(‘BTC_USDT',src=‘poloniex') 
getSymbols(‘AAPL',src=‘investing') 

Available crypto sources:
poloniex,kraken,binance,bttrex,cex,gate,gatecoin,gdax,gemini,hitbtc,liqui,lykke,xbtce



loadSymbolList(src = "poloniex", verbose=FALSE, auto.assign=FALSE) 

Trading universe

Get assets list for downloading.
Sourced by crypto exchanges API, investing.com, Finam, yahoo

Examples:
getSymbols('AAPL',src='Finam') #premarket trading for US on MOEX 
getSymbols('BTC_USDT',src='poloniex') 
getSymbols('AAPL',src='investing') 

Available crypto sources:
poloniex,kraken,binance,bttrex,cex,gate,gatecoin,gdax,gemini,hitbtc,liqui,lykke,xbtce



Orderbook data

getOrderbook(Symbols = NULL, depth=2, src="Poloniex") 

Get orderbook from crypto exchanges.
Sourced by crypto exchanges API.

Output object type: data.table
Input params type: POSIXct



Tradelog data

getTradelog(Symbols = NULL, from=Sys.Date()-1, to = Sys.Date(), last=200, src="Poloniex") 

Get trades from crypto exchanges.
Sourced by crypto exchanges API.

Output object type: data.table
Input params type: POSIXct



Dividends

getDividends(start_date, end_date)

Get last 10 days (default) dividends of companies.
All available countries
Sourced by investing.com

Output object type: data.table
Input params type: POSIXct



Earnings

getEarnings(start_date, end_date)

Get last 10 days (default) earnings of companies.
All available countries
Sourced by investing.com

Output object type: data.table
Input params type: POSIXct



Splits

getSplits(start_date, end_date)

Get last 10 days (default) splits of assets.
All available countries
Sourced by investing.com

Output object type: data.table
Input params type: POSIXct



IPO

getIPO(start_date, end_date)

Get last 10 days (default) new IPOs.
All available countries
Sourced by investing.com

Output object type: data.table
Input params type: POSIXct



Economic calendar

getEconomicEvents(start_date, end_date)

Get last 10 days (default) economic events.
All available countries
Sourced by investing.com

Output object type: data.table
Input params type: POSIXct



OrderID = Order(Symbol = "", action = "BUY", Quantity = 10, orderType = "LMT", Price = 0)

openOrder(Conn , OrderID)

cancelOrder(Conn , OrderID)

getTrade(Conn)
getBalance(Conn)

Conn = Connect(host = 'localhost', port = '', Key='', Sign='', timeout = 5)

checkConnection(Conn)

Trading with R

Now available for trading only poloniex and lykke exchanges (May 2019) 



R Enthusiasts 

WANTED

to add new bitcoin/altcoin exchanges!

arbuzovv/rusquant



Soon in CRAN..


