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TAQ: TradesAnd Quotes
·All intraday transaction and quote data 

·New York Stock Exchange

·Populardata sourcefor:

·Researchers:

· Ex-post liquidity and volatility measurement

·Market microstructure

·Practitioners:

· Intraday trading strategies



Data example
·Tradedata

·Quote data

·Data is stored in R as xts object



What the packagedoes
Data property RTAQ

Data errors Cleaning functions

Non synchronic observations Aggregation functions

Rich sourceof information Volatility measures(jump robust)
Liquidity measures



Usingthe functionalityof 
·xts (extensible time-series)

·Fast

·Time basedsubsetting

·timeDate



Example1: the functionalityof RTAQ

Trade data in txt format

Raw trade data in R

Cleaned trade data 

Aggregated trade data

Realized Volatility

convert() and TAQload()

tradescleanup()

agg_trades()

RV()



Example2: the functionalityof RTAQ

Clean trade data Clean quote data

Matched trades and quotes

Liquidity measure

Aggregated liquidity

matchtq()

es() (effective spread)

aggregatets()
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