


What is Quantopian? 
•  We are the world’s first algorithmic investing platform 

built in the cloud. 

•  We provide the data, tools and infrastructure quants 
need to research, create, test and invest with 
algorithms from their browser.  

•  We offer a community of collaboration between 
quants, scientists, and hackers to help find better 
investment ideas. 

•  We are developing a crowd-sourced quant hedge 
fund. 



Why is algorithmic investing better? 

§  Make decisions based on data and execute 
without emotion. 

§  Focus on the big picture and create new ideas, 
instead of operating manually. 

§  Test before you invest. Systems can be vetted 
before committing any money. 

 



§  Difficult and Expensive: you need historical data, 
a tickplant, a backtester, and broker connectivity. 

§  Setting strategic goals is difficult: systematic 
investors need mentorship and collaboration 

§  Quantopian solves these problems 

Why don’t more people do it? 



Our Data  
U.S. Equities: 
§   Minute bar OHLCV for all U.S. equities since 2002.  
 
Corporate fundamentals (sourced from Morningstar): 
 
§  Extensive coverage of more than 670 standard data points for all financial 

line items.  
§  Up-to-date coverage of private, pre-IPO companies within the US. 
§  12 years of complete coverage of publicly listed companies in the US. 
§  All of the data is captured from company balance sheets, income 

statements, statements of cash flows, and select footnotes or more than 
37,000 publicly traded companies worldwide. 

 
Leverage this institutional quality data to define your tradeable universe or as a 
trading signal by itself. 



An Example 
 

 

 

 

 



Quantopian Research Platform 

Develop 

Test 

Trade Research 



Research Example 
 

https://gist.github.com/humdings/262abdb97c8d2dcd2fa4 



 
 

Crowd Sourced Hedge Fund  
 

Quantopian Managers Program 

 

 

 

 



To be a Great Hedge Fund… 

…is NOT… 
•  Hitting homeruns and making 50% per year 

•  Large investors actually frown on funds with huge single year gains because 
it signals excessive risk taking 

 
...but rather is… 

•  12% per year annual return 
•  6% per year annual volatility 

•  Sharpe Ratio of 2.0 is a huge achievement in the hedge fund game 
•  Never suffering more than a 10% loss from peak-to-trough 

•  Do this for 10 years straight and you’re in the top 1% of all funds 

    CONSISTENCY = $$$$$$ 



More Heads Are Better Than One! 
•  Crowd-sourcing opens a fire hose of ideas. 
•  Diversity of ideas will result in a diversified hedge fund 

portfolio 
•  Quantopian has unique access to tens of thousands of 

quants which allows for idea generation at an 
unprecedented scale. 

•  Our challenge is to: 
•  attract and identify consistent high-performers 
•  construct a portfolio 
•  re-evaluate and re-balance strategies frequently for ongoing 

CONSISTENCY in portfolio returns. 



Identify High Performers: It’s Not Just About the Returns. 

2012 2013 2014 

$100 

$150 

•  Our job is to build a fund by filtering out the ORANGE algos, and investing in a lot of RED algos, as well as 
hopefully some closer to the BLUE idealized line.  

•  After investing in a RED algo, monitor it in the event it turns ORANGE 



5 Example Highly Ranked Current Live 
Traders on Quantopian 



Returns to a Simple Equal-weight Portfolio of 
the Same 5 Managers (where data available) 

14 



The Quantopian Open 



https://www.quantopian.com/open 
 

https://www.quantopian.com/leaderboard 

 

 

 

 



Come Hack Wall Street With Us 
 

Questions? 
 

dedwards@quantopian.com 

 

 

 

 




