
 

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 AI 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 AI. Or you can mix these approaches, when AI acts as an assistant in writing and 

testing strategies on your own.  

In AI 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.  

AI can work both within one version of the project and analyze several versions of the project at the 

same time and provide recommendations for improving the strategy based on the analysis of trial and 

error 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 

 

 

 

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. 



 

 

 

To use Codex as a helper, we need to install and configure the Codex CLI. 

 

Set up to work with Codex as an AI agent. 

 

The Codex CLI is installed on Windows with the npm install -g @openai/codex command. OpenAI has a 

detailed guide on how to install and run Codex. 

 

Codex is configured in the OpenQuant appsetting.json in AppData 

 

  "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, then leave UseProxy in false. If it's a proxy, then change it 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 

 


