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Quantitative analysis package hierarchy

Application Area R Package

Performance metrics . :
. PerformanceAnalytics - Tools for performance and risk analysis
and graphs

. - PortfolioAnalytics - Portfolio analysis and optimization
Portfolio optimization

and quantitative quantstrat — Rules-based trading system development

trading strategies
blotter — Trading system accounting infrastructure

Data access and quantmed - Quantitative financial modeling framework

financial charting TTR - Technical trading rules
xts - Extensible time
Time series objects

zoo - Ordered observation
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Tibrary(quantmod)
Tlibrary(Performanceanalytics)

# THRE

getsymbols(c( TEM', GE', 'YHOO', AGSPC’)

# kit B
barchart(Iem)
barchart(Ge)
barchart (YHOO)
barchart(GsPC)

# o B &

names (IBM)<=-c("open”, "high", " Tow’

, from = "2010-01-01")

= table.stats{dat_ret)

observations

names (GE) = "open”, "high”, "Tow",
names (YHOO ("open”,"high", " Tov an]
names (GSPC)<-c("open”, "high", " To o
# MIREH 0
head (IBM); head(GE); head(GSPC) —
dat=merge(IBMiadjusted,GESadjusts
namesidatjﬁ-ci':BM','GE','YHOO',ﬁj
head(dat) 5 E
. [
# HESHEEE =
IBM_ret=dailyReturn(IBM) L
GE_ret=dailyReturn(GE) o
YHOO_ret=dailyReturn{yHOO)
SP500_ret=dailyReturn({GsPC) =]
o
head (IEM_ret); head(GE_ret); head(:
# HIBESH [ | I
dat_ret=merge(IBM_ret,GE_ret,YHO(
names (dat_ret)<-c("IBM’, GE", "YH 2010-01-04 2011-01-03
head{dat_ret)
# LR R EE
Rf=-.04,/12 EVLU=UL=y0 W WU 5 3L
2010-01-07  0.0040012012
2010-01-08 0.0028817272
2010-01-11 0.0017467554

IEM

GE

YHOO SP500

1737.0000 1737.0000 1737.0000 1737.0000

2012-01-03

Total Returns

2013-01-02

2014-01-02

2015-01-02

2016-01-04

thE]
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