
While New Orders

QuantConnect Lean Algorithm Trading Engine – Technical Outline

Jared Broad, Copyright QuantConnect Corporation 2014

User Strategy

[PRIMARY THREAD] Core Engine

Start

Setup Handler : ISetupHandler

[THREAD] RealTime Handler : 

IRealTimeHandler

[THREAD] Result Handler

[THREAD] Transaction Handler : 

ITransactionHandler

[THREAD] DataFeed : IDataFeed Backtesting, Paper Trading and Per Brokerage Implementations of DataFeeds.

[PRIMARY THREAD] Algorithm Manager

Task Handler : ITaskHandler

[EVENT] OnData(): Generate Orders

[MODEL] Portfolio

[MODEL] Securities

[EVENT] OnEndOfDay()

[EVENT] OnEndOfAlgorithm()

[EVENT] OnOrderEvent()

[MODEL] Transactions

[MODEL] Data Subscriptions
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One Queue Per Subscription
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Step Data Through Time

[ACTION] Timed Events

Monitor Time

Trigger Subscribed Events

Time 

Frontier

Collate Time Packets (Ticks, TradeBars)

Invoke Custom Data Type Creators

[MODEL] Time

[MODEL] Cash

Process User Activity

(Log, Debug, Charts)

[MODEL] OrderQueue

[MODEL] Orders
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[MODEL] 

OrderQueue

Thread Safe Queue

Pull Orders From Queue

Filter Request

Enqueue to Processing

For All Unprocessed Orders

[MODEL]

Orders Collection

Thread Safe 

Dictionary

Select Unprocessed Orders

Process Portfolio OrderFill

Generate OrderEvent

[ACTION] OnEndOfDay():

3.50pm

Calculate Maximum Runtime

Live: Load Portfolio, Cash

Live: Set Algorithm State

Initialize 

Algorithm


