OpenQuant

OpenQuant is an all-in-one application for developing, testing and executing trading strategies. This new
version of OpenQuant is a natural evolution of the OpenQuant3 and OpenQuant 2014 applications,
which have been developed by SmartQuant since 2005. In addition to the technical improvement of the
SmartQuant platform, OpenQuant uses all modern Al capabilities to automate the development of
trading strategies. Strategies can be developed by coding and testing them entirely on your own or
entirely with the help of Al. Or you can mix these approaches, when Al acts as an assistant in writing and
testing strategies on your own.

In Al mode, OpenQuant offers a new approach to strategy development and optimization.

Idea -> Specification -> Code -> Test -> Analyze Results -> Improve Specification

The central place in this new approach is not the implementation (code), but the specification (detailed
text description) of the strategy.

Instead of improving the code of a strategy at each iterative stage of strategy development, we improve
the strategy specifications.

To support this new approach, the concept of version has been introduced into the OpenQuant project.
Any change in the strategy specification can be considered as a new version of the strategy, with its own
implementation and test results.

Al can both analyze the results of a single version of a project and analyze multiple versions of a project
at the same time, and thus make recommendations to improve strategy based on trial and error analysis
of different versions.

User manual, documentation, help, FAQ...

You can ask about all this and more directly in OpenQuant Codex, which is trained to work with the
built-in SmartQuant documentation, manuals, and examples.

In the main menu, select Help -> Ask Codex
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The Help window will open, where you can ask any question about the SmartQuant universe. In the
example below, we ask how to check the crossover of indicators.
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## Codex

Use “CrossesUp” / "CrossesDown’ on indicators, because SmartQuant indicators inherit from “DoubleSeries™.

**esharp

private readonly BarSeries _bars = [1;
private SMA _fast;

private SMA _slow;

protected override void OnStrategyInit()

Close close = new(_bars);
_fast = new SMA(close, 10);
“slow = new SMa(close, 39);

1
protected override void OnBar(Bar bar)

_bars.Add(bar); // updates Close, then SMA indicators
Pro... Exp.. Instrum.. Prov.. Excha..

if (_fast.Count < 2 || _slow.Count < 2)
Properties 3 return;

if (_fast.CrossesUp(_slow))
B

Ask Codex anything about OpenQuant. /new starts a fresh chat. Enter sends; Shift+Enter adds a new line
Ask about OpenQuant usage, workflow, strategy programming, APIs, templates, or examples.
Output X

Show output from:  Build
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MyProject 111 -> C:\Users\SmartBook\AppData\Roaming\SmartQuant\OpenQuant\projects\2026-67-23_6el\versions\vel\src\bin\Release\net16.0\MyProject 111.d11

Run

Spec 0199004112573 | Build succeeded.
~ CreatedAtUte 8 Warning(s)
CreatedAtUtc 2026-07-23T20:33 @ Error(s)

~ Files
Time Elapsed ©0:00:80.9¢

OPENQUANT_BUILD RESULT: SUCCESS

Output  Errors

Running Codex: Codex process exited with code 0; draining output streams.

Built-in Codex commands

Similar to the Codex CLI, OpenQuant has a built-in slash command system. Basic actions such as creating
code, analyzing the results, creating a version, compiling, and running a strategy can be performed by
typing a slash command such as /run in the Codex input window instead of looking for buttons or menu
items. When you press the slash at the beginning of the input, a list of commands appears, from which
you can select the desired command by typing one or two letters. At some point, such a control system
becomes familiar and convenient.

available only in the Help input.
Attach

/
/code  Generate or update code and build.
/analyze Backtest and analyze with Codex.
/build Build directly without Codex.
/run Build if needed and run directly.
/version Create and switch to a new child version.
/apply  Create a version from the latest feedback.
/ask Ask a read-only question.
/help  Show command help.
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For help with slash commands, select Codex Commands in the Help menu
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# Strategy Specification

And the Codex output window will show you how to use the commands.

Codex

# OpenQuant Commands

Type a command as the first meaningful token in any
embedded input box.

Type / in an empty input to open the filtered command
menu; use Up/Down and Enter/Tab, Escape, or the mouse.
Enter selects and runs an argument-free command. Tab or
‘the mouse inserts without running; “/ask™ is inserted
so you can type its required question.

- "/code® - run Code for the selected version.

- “/analyze® - analyze the selected version with Codex.
- "/build’ - build the selected version directly
without invoking Codex.

- “/run® - build if needed and run the selected version
directly without invoking Codex.

- “/version® - create a new version from the selected

version.

- “/apply® - create a new version from the latest
analysis feedback.

- “/ask <question>® - ask a read-only generic or local-

data question without using the full Spec workflow.
- "/help® - show this help.

Commands are handled by OpenQuant before text is sent
to Codex. “/build” and "~ /run® use the same Direct Build
and Run implementations as the toolbar and Run menu.
They do not accept arguments. Text such as “please
/code this® is treated as a normal message.

Configure OpenQuant to work with Codex as an Al agent.

To use Codex as an Al agent, we need to install and configure the Codex CLI.

The Codex CLI is installed on Windows with the npm install -g @openai/codex command. OpenAl has a
detailed guide on how to install and run Codex.



Codex is configured in the OpenQuant appsetting.json. Do not forget that after the first start of
OpenQuant, they are located in AppData

OpenQuant.Docking.config
OpenQuant.UiState. json

In the settings file, you need to find the CodexCliConfiguration section, which by default looks
something like this

"CodexCliConfiguration": {
"Model": "gpt-5.4-mini",
"ReasoningEffort": "low",
"UseProxy": false,
"ProxyUrl": "http://127.0.0.1:10809",
"NoProxy": "localhost,127.0.0.1,::1"

If we use a VPN tunnel or do not use a VPN at all, then we leave UseProxy in false. If you use a VPN
Proxy, then change UseProxy to true and set the proxy settings. In this example, the proxy settings are
set to use Happ with its port 10809.

Model and ReasoningEffort are set according to the budget for tokens. For tests, gpt-5.4-mini works
quite fine, but if you have a Pro subscription, then it makes sense to change to gpt-5.5

After changing the settings file, restart OpenQuant.

Creating a new project

From the OpenQuant main menu, select File -> New Project

@ OpenQuant - v01 SMA crossover and beyond - C:\Users\SmartBook\AppData\Roaming\Smart¢
File Edit Codex View Data Project Help

) New Project & 33 de Mode Backtest ~ (¥4 b 4
[ New Version ~ 1 Spec x  Code * Run * Analyze *
H save ctrl+s beyond Spec  Diff

Exit

# Strategy Specification

A window with project templates appears



New Project X

| m
gast rategy
%2 InstrumentStrategy

Name MyProject

In this window, write the name and select the type of project. In our case, Codex. Unlike Strategy and
InstrumentStrategy projects, a Codex project is created without a ready-made template for the strategy.
The assumption is that Codex will choose the type of strategy when it writes its code.

We have a clean workspace and we are thrown into the Spec window.
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File Edit Codex View Data Project Help
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[} 2026.08.02 15:16 v01 . .
Pending generation.

Pro.. Exp.. Instrum.. Prov.. Excha

Describe a new strategy or specification correction

Output X

CAUserEsmatEon gy output from: Build

Spac
¥ CreatedAtUtc
CreatedAtUtc 2026-08-02T12:26

Analysis

Output  Errors
Loaded 2 saved projects




Describe the idea of our strategy in words in the Codex input panel. For example,

crossover strategy on 1 min bars for MSFT". And press enter.

Codex puffs and

generates specs
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File Edit Codex View Data Project Help
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- B8 MyProject e

[ 2026.08.02 15:26 01
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Edit sion notes .

Appron te CU
Approvedgdit: C\User

~ CodexSessions
Analyze ]
Spec

~ CreatedAtUtc

CreatedAtUtc 2026-DB-01T20:51
~ Files
rs\Smart

Loaded 2 saved projects

# strategy specification

## Cbjective and Universe

Strategy name: MSFT 1-Minute SMA Crossover.

Category: single-instrument trend-following moving-average crossover strategy.

Objective: trade MSFT using 1-minute bar closes, entering long when a fast simple moving average crosses
above a slow simple moving average and exiting when the fast simple moving average crosses below the slow
simple moving average.

Instrument: MSFT common stock.

Universe: MSFT only. No ranking, rotation, or multi-instrument selection is required.

Direction: long only. The strategy does not open short positions.
## Data and Signals

Required market data stream: 1-minute OHLCV bars for MSFT.
signal timing: evaluate all signals only after a l-minute bar is complete. Do not use partial bars.
Price input: bar close.

Fast SMA: simple moving average of the most recent 20 completed 1-minute closes.
Slow SMa: simple moving average of the most recent 58 completed 1-minute closes.
Warmup: do not generate entry or exit signals until at least 5@ completed bars are available for MSFT.
Entrv sienal: when flat. enter lone after a comoleted bar where the fast SMA is ereater than the slow SMA
Output

show output from: Build ~ ~
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Build succeeded.
@ Warning(s)
@ Error(s)

Time Elapsed ©0:008:83.40
OPENQUANT_BUILD_RESULT: SUCCESS

Output  Errors
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SMA crossover and beyond -» C:\Users\SmartBook\AppData\Roaming\SmartQuant\OpenQuant\projects\2026-08-81_sa1\versions\velisrc\bin\Release\net10.8\SMA crossover and

"Develop SMA

Codex

version.

- "/apply’ - create a new version from the latest
analysis feedback.

- “fask <question>’ - ask a read-only generic or local-
data question without using the full Spec workflow.

- “/help’ - show this help.

Commands are handled by OpenQuant before text is sent
‘to Codex. "/build” and "/run® use the same Direct Build
and Run implementations as the toolbar and Run menu.
They do not accept arguments. Text such as ~please
/code this® is treated as a normal message.

The same workflows are available from the main menu
under Project and Codex. "Help / Codex Commands™ writes
this reference into the currently selected Spec, Code,
or Analyze discussion.

The Help page also accepts '/new . It archives the
current Help transcript locally, clears the page, and
starts a fresh Codex Help session. This command is
available only in the Help input.

Attach

Describe a new strategy or specification correction.

beyor

WESSaET TR N

Next, click -> Code in the Codex menu or type the command /code directly in the Codex input window

'@ OpenQuant - vO1 SMA crossover and beyond - C:\Users\SmartBook\AppData\Roaming\SmartQuant\OpenQu:
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## Objective and Universe
Strategy name: MSFT 1-Minute SMA Crossover.

Category: single-instrument trend-following movir
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Codex puffs again, generates strategy code, edits appsettings.json, and makes sure the code compiles

without errors.

& OpenQuant - v01 SMA crossover and beyond - C: pp ing\SmartQuant\OpenQuantiprojects\2026-08-01 001 1
File Edit Codex View Data Project Help
-9 ™ % L 4 e Mode Backtest - [ b 4
Projects T#  Spec * Code = Run = Analyze *
= Q8 MyProject

mﬁzgzoamwzﬁm y fa.cs json Diff Diff json Diff  API Feedback
= Q8 v SMA crossover and beyond 48 1

[ v 20260802 15:16 w01 Gz . .
protected override void OnStrategyStart()

if (InitialCash > @)
Deposit(InitialCash, CurrencyId.UsD, "Initial allocatien®);
}
protected override void OnBar(Bar bar)
_barsProcessedi+;
if (_firstBarTime == DateTime.Minvalue)
_firstBarTime = bar.DateTime;

_lastBarTime = bar.DateTime;

_closes.Add(bar.DateTime, bar.Close);

if (_fastSma.Count == @ || _slowsma.Count == @)
Edit version notes
_warmupBars++;
return;
}
Pro.. Exp.. | Instrum.. Prov.. Excha..

if (_firstIndicatorReadyBar == @)
_firstIndicatorReadyBar = _barsProcessed;

var fast
var slow

= _fastSma.lastvalue;
- _slowSma.Lastvalue;

if (_previousFast.Hasvalue 8% _previousslow.Hasvalue)

var crossesibove = fast > slow B& _previousFast.Value <= _previousSlow.Value;
var crossesBelow = fast < slow B& oreviousFast.Value >= previousslow.Value:

Spec ] Build succeeded.
CreatedAtUte 8 Warning(s)

CreatedAtUtc 2026-DB-01T20:51 @ Error(s)
~ Files

Time Elapsed ©9:08:03.40
OPENQUANT_BUTLD_RESULT: SUCCESS

Output  Errors

Loaded 2 saved projects.

Codex

Remaining errors: none from the final build attempt.

Ask abou
to fix/

gener: code/config, or explicitly ask
ange implementation.

Output X
Show output from:  Build
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SMA crossover and beyond -> C:\Users\SmartBook\AppData\Roaming\SmartQuant\OpenQuant\projects\2026-08-@1_601\versions\v@l\src\bin\Release\net1e.8\SHA crossover and beyor

Click the Run button and see what happens. Note that instead of clicking the button or selecting Run
from the Project menu, you can type /run directly in the input window. And in order to compile the

strategy, you can type /build.
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Edit version notes
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~ Files )
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Output X
Show cutput frem: Run
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FileEventLogger: :0pen

FileEventLogger::Close

OPENQUANT_RUN_RESULT: SUCCESS

CreatedAtUtc

2026-86-05 14:48:24 Debug Starting SmartQuant applications...
FileEventLogger: :LogTask Event log loop is started.
FileEventLogger::Close Emptying logger event queue.

FileEventLogger::Close Logger event queue is empty.
EventQueueManualResetEvent : :WaitEmpty Cancellation.

Output  Errors

Direct backtest run completed.

The strategy works, but nothing happens. And why?

You can try to guess for yourself, or you can press Codex -> Analyze or enter the command /analyze

@ OpenQuant - vO1 DemoProject - C:\Users\SmartBook\AppData\Roaming\SmartQ

File Edit Codex | View Run Help

i I R Code

Projects Review

=IDemoProjec
2026.06.0¢
=/ISBER mean 1

Apply Review
Stop

| Mode Backtest - [H]

-2026.06.05 11:48 v02 - with commissi(

202A NANE 11:A7 N1

Spec Code Review view

Analysis  Report  Spec Feedback

## Review Status
- The backtest completed suc
- Command outcome: “tools/ri

Codex will puff again, run the strategy, examine the report.json strategy results file, and provide its

analysis and recommendations.
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File Edit Codex View Run Help

i0-d ) 9 de Mode Backtest - [ b 4

Projects T8 Spec Code Review view

DemoProject

2026.06.05 15:03 v01

SBER mean reversion
2026.06.05 11:48 v02 - with commissic
2026.06.05 11:47 v01

Properties -2

<

<

<

s\SmartBoo

rBoo
martBoo
martBoo

\SmartBoo

Spec
CreatedAtUte
CreatedAtUtc
Files

ApiFeedback

ApiFeedback

Loaded 2 saved projects with 3 versions.

Analysis | Report Spec Feedback Debug Feedback Codex
## Review Status

- The backtest completed successfully and produced a usable "artifacts/report.json’.

- Command outcome: " tools/run_backtest.psl® returned success, and “artifacts/run.log’ ended with

" OPENQUANT_RUN_RESULT: SUCCESS' .

- No diagnostic instrumentation iterations were performed.

- The loop stopped because the report was already sufficient to identify the main issue: the strategy
executed with zero trades, so the current run is not representative of the requested SMA crossover
behavior.

## Diagnostic Instrumentation

- Mo diagnostic-only source or config edits were made.

- The initial report already showed enough to conclude that the run produced no trade activity, so
additional instrumentation would not have changed the primary diagnosis.

- strategy mechanics were not modified.

## Strategy Behavior Observed

- The backtest ran to completion but did not generate any trades, entries, exits, or commissions.

- “artifacts/report.json’ shows “totalTrades: @', ‘longTrades: @, 'shortTrades: @, "totalReturnPct: @,
and “maxDrawdownPct: @ .

- The framework account stayed flat from start to finish with zero cash, zero equity, and zero PnL.

- The generated strategy logic in “src/MyStrategy.cs™ appears alipned with the requested long-only
crossover concept, but the runtime configuration in “src/appsettings.json’ is not feeding bar data into
‘OnBar’, so the implementation never reaches a meaningful signal/evaluation state.

## Performance And Risk

- Mo performance analysis is possible from trade outcomes because there were no trades.

- The reported metrics are all flat zeros, which is consistent with a data or subscription issue rather
than a strategy that simply had poor edge.

- The most suspicious runtime detail is that the strategy subscribes through "DataTypes: [“Any"]", while
the runtime data simulator configuratien in "artifacts/report.jsen’ shows 'subscribeBar: false' and an
empty “serieslist’.

- That combination is inconsistent with a 5-minute bar strategy and explains the absence of signal
evaluation. trade seneration. and risk exnosure.

Output

Show output from:  Build
UpEHETERRE TIPOEK 108 0T BUCT T aRUBHERAR, -

BoccraHosnen C:\Users\SmartBook\AppData\Roaning\smartQuant \OpenQuant \projects\2026-06-85_881\versions\vel\src\DemoProject . csproj (3a 74 mc).
DemoProject -» C:\Users\SmartBook\AppData\Roaming\SmartQuant\OpenQuant \projects\2026-06-05_o01\versions\v@lisrc\bin\Release\net1e. e\DemoProject . d1l

Copka yenewHo 3aBepuena.
Npepynpexaenwi: @
Oumbok: @

Mpowno speveni 00:00:22.91
OPENQUANT_BUILD_RESULT: SUCCESS

Output  Errors

Ask about the completed review or ask Codex to
refine Spec/Debug Feedback.

From the analysis, it follows that the strategy worked fine, only it did not receive data. Therefore, Codex

advises you to check either for a series of bars or configure BarFactory to generate the bars you want.

yes. If you look at appsettings.json strategies, there really are no BarFactory settings. Go to Code

discussion, type "Make bars from trades" and press enter.

Codex puffs and at the end writes that it has changed the specifications and settings.



Codex

## User
Make bars from trades
## Codex

Updated the version to build 5-minute MSFT bars from
trades.

Spec changes:

- Clarified that the regular-session 5-minute OHLCV
bars are generated from MSFT trades in the backtest
runtime.

Implementation/config changes:

- Added a "BarFactoryConfiguration®™ item for "MSFT"
with “BarType: Time™, “BarSize: 3@@°, and "BarInput:
Trade™ .

- Changed the “MyStrategy™ subscription to request
‘Trade® and “Bar’ instead of “Any".

Build:

Ask about generated code/config, or explicitly ask .
to fix/change implementation.

And indeed. Go to the spec sheet and look at the Diff

i\fEﬁ‘f_'_ Code Review View

Spec  Diff

## Spec changes
# SMA Crossover on 5 Minute Bars for MSFT

## Objective and Universe

- Strategy name: “MSFT S5m SMA Crossover’

Category: directional intraday equity strategy

- Objective: capture short-term trend continuation in MSFT using a fast/slow moving average crossover on &
- Instruments: Microsoft Corporation common stock only

- Universe: single symbol, "MSFT", no additional equities, no ETFs, no derivatives

## Data and Signal Rules

- - Market data stream: regular-session 5 minute OHLCV bars for "MSFT®

+ - Market data stream: regular-session 5 minute OHLCV bars for "MSFT', generated from MSFT trades in the bz
- Signal timing: evaluate once per completed 5 minute bar, using only closed-bar data
- Indicator inputs: close prices only

And Diff appsettings.json in Code




Spec Code Review View

MyStrategy.cs  MyScenario.cs  appsettingsjson  MyStrategy.cs Diff  MyScenario.cs Diff

"'Bar'FactoryCon-Figuration": {

= "Items": []
+ "Items": [
+ {
+ "Symbol": "MSFT",
+ "BarType": "Time",
+ "BarSize": 300,
+ "BarInput": "Trade"
+ }
+ 1
"ScenarioConfiguration”: {
"Mode": “"Backtest"
Is
"StrategyConfiguration”: {
"MyStrategy": {
"Subscriptions”: [
{
"Symbol”: "MSFT",
"Provider": "QuantRouterProvider",
"Route": "RealTimeProvider",
"DataTypes": [
= "Any"
+ "Trade",
+ "Bar"
]
}
1

Click Run, and here is the miracle. Not in the sense of PnL, but in the sense that everything worked.

@ OpenQuant - v01 DemoProject - C; rtQuant\Opend 5. -8 =
File Edit Codex View Run Help
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~/SBER mean reversion Name DateTime Cash  Equity Value  PiL
2026.06.05 11:4B V02 - with commissic  MyStrategy 09:07:2010 15:45:21 252,00 000 25200) 25200
2026.06.05 11:47 vO1 MyStrategy (MSFT) 09:07:2010 15:45:21 252.00 0,00 252,007 252,00
250,00 =
Edit version notes . o
200,00 P
. Wi
Projects Instruments 150,00 . PRt e
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Reading log.quant/2026.06.05 14:36:17 DemoProject w01

Output

Show output from: Run v

~ CodexSessions T
Code 01909866 8120 T | 2026-86-05 18:37:17 Debug Starting SmartQuant applications...
Review FileEventLogger: :0pen
Spec FileEventLogger::LogTask Event log loop is started.
~ CreatedAtUtc FileEventLogger: :Close
CreatedAtUtc 2026-06-05T11:36 | FileEventLogger::Close Emptying logger event queue.
~ Files FileEventLogger::Close Logger event queue is empty.

EventQueueManualResetEvent : :WaitEmpty Cancellation.
OPENQUANT_RUN_RESULT: SUCCESS

ck  CUser

| ApiFeedback

1413 15:46
02:07:2010 15:45:21 I—

FX

Output  Errors

Direct backtest run completed.




You can also see how the project version mechanism works. Click on the version we want to copy and
select New Version

File Edit Codex View Run Hel
-l ™~ % G B A de
‘ Projects ~a

I~ DemoProject

8 2026.06.05 18 ] New Version

[='SBER mean reve

+2026.06.05 11 X Delete i

In the dialog box that appears, we answer yes

OpenQuant

0 Create a new version snapshot from the selected version v01?

e ] =

A full copy of the selected version of the project will be created under the new version number (in our
case, v2).

@ OpenQuant - v02 DemoProject - C:\Users\SmartBook\AppData\Roaming\SmartQuant\OpenQuant\pro
File Edit Codex View Run Help

1019 ™ K 5 @3 3 de Mode Backtest - |5 b @
Projects v % Spec Code Review View
- DemoProject
Spec i
2026.06.05 19:31 v02 ; 7 i
2026.06.05 18:37 vO1 | # SMA Crossover on 5 Minute Bars for MSFT

=/SBER mean reversion
2026.06.05 11:48 v02 - with commissi
2026.06.05 11:47 v01

## Objective and Universe

| - Strategy name: "MSFT 5m SMA Crossover’

- Category: directional intraday eguity str
| - Objective: capture short-term trend conti
| 5 minute bars

| - Instruments: Microsoft Corporation common
| - Universe: single symbol, "MSFT", no addit

## Data and Signal Rules
| - Market data stream: regular-session 5 mini
| backtest runtime




Let's add a commission in this version and see the differences in the results with the commission-free
version.

In the new version of Code Discussion, we type "Add commission of 0.05% per trade"

Codex

DULlU,.

- Ran " powershell -ExecutionPolicy Bypass -File
"tools/build_strategy.psl" -WorkspaceRoot .°

- Result: successful, @ warnings, © errors.

File updates:

- Tartifacts/strategy_spec.md”
- “src/appsettings.json”

- “artifacts/api_feedback.md”

## User

Add commission of ©.@5% per trade

## Codex

Commission is now configured as a ©.05% percent fee per
trade in “src/appsettings.json’ using
“CommissionProviderConfiguration.Type = Percent’ and

“Commission = ©.0005" .

Build status: successful after the config update. The
strategy project rebuilt with @ warnings and @ errors.

Spec Code Review View
MyStrategy.cs  MyScenario.cs  appsettingsjson  MyStrategy.cs Diff ~ MyScenario.cs Diff appsettings json Diff |

I¥
"ExecutionSimulatorConfiguration™: {
"FillOnQuote": true,
"FillonTrade": true,
"FillonBar": false,
"FillonBarOpen": false,
"FillOnLevel2™: true,
"FillMarketOnNext": true,
"FillLimitOnNext": true,
"FillStopOnNext": true,
"FillstopLimitOnNext": true,
"FillAtLimitPrice": true,
"FillAtStopPrice": true,
"PartialFills™: true,
“CommissionProviderConfiguration”: {
"Type": “"PerShare",
“Commission”: @,
"Type": "Percent",
"Commission": @,0005,
"MinCommission": @

FE o

»
"slippageProviderConfiguration”: {
"Slippage": @

And launching a strategy
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Projects =% Spec Code Review View
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2026.06.05 18:37 vO1 Mame DateTime Cash Equity Value Pl
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CreatedAtUtc 2021
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Files
Apifeedback  Ci\Use

| ApiFeedback

Direct backtest run completed.

Stopped log.quant/2026.06.05 19:31:24 DemoProject v02 02:07:2010 15:45:21 I—

Output X

Show cutput from: Run

08 Debug Starting SmartQuant applications

2026-86-05 21
FileEventLogger: :0pen

FileEventLogger::LogTask Event log loop is started.
FileEventLogger: :Close

FileEventLogger::Close Emptying logger event queue.
FileEventLogger::Close Logger event queue is empty.

EventQueueManualResetEvent : :WaitEmpty Cancellation.
OPENQUANT_RUN_RESULT: SUCCESS

Output  Errors

When we switch to a different version of the project in the Projects window, the View window will show
the log of the last run of this strategy. By switching back and forth, we can visually compare the results.

@ OpenQuant - vO1 DemoProject - C: rtQuantyOpenQuanty 5 007 1 sEE
File Edit Codex View Run Help
Q.69 e ‘2 A A d Mode Backtest - [ b 4
Projects * 8 Spec Code Review View
DemoProject
Account itle
2026.08.05 20:04 v02 unt  Chart  Positions Orders Data Events Logs
8:37 v01) Name DateTime Cash Equity Value Pl
=ISBER mean reversion MyStrategy 08:07:2010 15:45:21 252,00 opo 25200 25200
2026.06.05 11:48 ¥0Z - with commissic  MyStrategy (MSFT) 08:07:2010 15:45:21 252,00 000 25200 25200
2026.06.05 1147 v01
250,00 |
Edit version notes
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z P
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| Properties -1

ApprovedEditz C
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CodexSessions
0196t
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ApiFeedback

Direct backtest run completed.

PO
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0,00
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Stopped log quant/2026.06.05 14:36:17 DemoProject v01 08:07:2010 15:45:21 W—
Output wx
Show cutput from:  Run
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17 Debug Starting SmartQuant applications...
open

LogTask Event log loop is started.

Close

2026-86-05 18:
FileEventLogger
FileEventLogger
FileEventLogger
FileEventLogger::Close Emptying logger event queue.
FileEventLogger::Close Logger event queue is empty.
EventQueueManualResetEvent : :WaitEmpty Cancellation.
OPENQUANT_RUN_RESULT: SUCCESS

Output  Errors




Invl, PnL=252.0, in the fee version, PnL = 231.23. Logical.

To distinguish between versions, you can manually add notes to the version in the input field at the
bottom of the Projects window.

File Edit Codex View Run He
ia-d 48 de
Projects ~q
-'DemoProject
2026.06.05 18:37 v01

-'SBER mean reversion
2026.06.05 11:48 v02 - with commissic
2026.06.05 11:47 vO1

with commission

Projects Instruments

Cross-analysis of project versions

Codex can analyze not only the results of one version of the strategy, but also compare different
versions of the strategy project.

To do this, you need to have at least two versions of the strategy in the project and run the strategy
(that is, get a report on the results of the backtest) for all versions.

You can then select Compare Versions for the active project in the project window.
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MyStrate




