One solution to integrate the analysis of real-
time streaming and historical market data

OneTick CEP ensures strategies will perf oy mBIlAEREOE e OleN N« €e]=
providing a comprehensive solution for testing strategies on historical and real-
time data. Wi t h OneTi ck CEP &empléxwevehtprocessingdGEP)a t RIS
engine, users can filter, correlate and aggregate real-time event data in a low

latency environment. Easy to Install i minimal

implementation and integration

OneTick CEP is a data management solution that combines the robust analytics requirements

of real-time streaming market data with historical analysis. Built from inception as

a data management system, analytical research platform and CEP solution, Short Learning Curve i visual GUI
OneTick CEP is the first data management solution that seamlessly integrates allows business users to develop
real-time complex event processing with historical data management. queries rapidly
Accelerated Quant Workflow i write
Faster Development, Lower Costs N _ one set of code to test strategies on
Unlike other CEP solutions, OneTick CEP leverages an original CEP engine that historical and real-time data
is integrated directly with OneTick Database, a leading comprehensive tick data . 5
management solution. Multi-Asset Class Support i collect
every tick for all markets globally,
This integration eliminates the need to purchase two different systems for data regardless of tick data volume, peak
management and CEP, saving users both time and money. data rates or type of data (including
full depth of book)
Leveraging one fully unified OneTick CEP and Database solution also eliminates Low Total Cost of Ownership i Fully

the need to perform multiple system integrations as well as run disparate real-
time and historical queries in different systems, which often increases the risk of
errors and slows down the strategy testing and development process.

integrated data management,
analytics and CEP eliminate need for
multiple platforms and minimize IT

support
Now clients can write code just one time for both real-time and historical data _0

analysis, and they can implement live signal generation for strategies that require

; e . - Features:
streaming and historical data without extra coding.

1 CEPI Integrated CEP engine built by
OneTick to run real-time and historical
gueries on one set of code

This unmatched functionality lowers the t ot a l cost of o datae r
management and event processing solutions by drastically reducing extraneous
fees associated with installation, IT maintenance and training.

Derived Data Storage i Generate
Streamline Your Workflow and insert derived data into the
One of the major challenges associated with integrated CEP and data database in real time
management systems is the need to maintain two sets of code, one for real-time
analysis and one for historical analysis.

100+ Preprogrammed Analytics i
apply over 100 preprogrammed

This process can be cumbersome as users must duplicate code to interact with functions to strategies running on
two disparate systems i one real-time and one historical. It also is costly as it historical and real-time data
increases strategy development time and delays strategy implementation time to
market. Yet with OneTick CEP, users can turn strategies running on historical Smart Database Awareness T
data onto live market data feeds with the click of a few buttons. provide users with identical access to
the most recent ticks as well as years
And with all the features of OneTick at their fingertips, users can access a of history
comprehensive suite of preprogrammed analytics whether their strategies are
running on real-time or historical data i providing real-time streaming data with Platform Flexibility i runs on Linux,
queries spanning the past and future as well as unlimited historical data up to the Windows or Solaris
latest tick.
Optimized Data Storage i stores
With OneTick CEP, users minimize workflow inefficiencies by eliminating code data in a proprietary archive structure
duplication and the need to use disparate systems when querying historical and optimized for efficient time series and

real-time data. bulk data queries and rapid cross-

sectional queries
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time streaming and historical market data

Expertise You Can Count On

The OneMarketData team is comprised of industry experts who have developed
critical infrastructure for the statistical arbitrage and algorithmic trading groups at
Goldman Sachs and Morgan Stanley.

With extensive hands-on knowledge of data management pitfalls and challenges,
the team designed OneTick CEP as a complete and scalable solution that
supports all tick data requirements of financial institutions.

OneTick CEP meets all needs of algorithmic trading, firm-wide P/L monitoring,
real-time risk management, research, statistical arbitrage, surveillance and
compliance (reg. NMS and MiFID), transaction cost analysis, and more.

Functionality that Works Out of the Box

With an easy-to-use graphical user interface (GUI) and powerful out-of-the-box
functionality that can be installed in hours vs. days, OneTick CEP allows users to
begin building queries on the first day of installation.

OneTick CEP also provides myriad out-of-the-box data adapters to composite
real-time data feeds. By providing standard adapters, OneTick CEP frees users
from speaking with vendors and exchanges about how to transmit corrections
and cancellations, flags, order books and price levels, and more.

OneTick CEPO6s pexemible analics maliver, unmatched depth,
providing a comprehensive function library of more than 80 functions as well as
the opportunity for users to code and add their own programs and functions

About OneMarketData

OneMarketData is a leading provider of enterprise-wide tick data solutions for
financial institut i on s wor |l dwi de. On epfoductk Bs, a
comprehensive business solution
intraday data collection, archiving, retrieval and analytics across a wide spectrum
of users from various departments. Conceived to specifically address the
requirements of the financial sector , OneTi ck ds
domain expertise offer low integration and operation costs, and fast deployment.
For more information, please visit www.onetick.com.

Contact Us
We invite you to learn more about OneTick Database.

Pl ease contact us to
growing portfolio of high performance data solutions.

New York: +1 646 416 5550
London: +44 (0)7956 370 340
E-mail: info@onetick.com
Web: www.onetick.com
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OneTick Feed Adaptors

Real-Time:

Wombat

ACTIV

Lime

Spryware

QuantHouse

Reuters RDF/RMDS w/support for
SSL and RFA 6.x platforms
Interactive Data PlusFeed/Comstock

Historical:

Equities
1 Level One Data:
o U.S.(TAQ, TAQ NBBO)
0o Non-U.S. (LSE, Xetra, Euronext,
Sinofin, TSX)
1 Depth of Book:
U.S. (ARCA, BATS, Direct Edge,
NYSE Openbook Ultra, NASDAQ
TVITCH)
U.S. Batch (Spryware FASTOR,
LAVA)
Non-U.S. (LSE, Chi-X)

Fixed Income
9 ICAP BrokerTec
T MarketAxess/Trace

Futures and Options
1 CME, EUREX
1 OPRA

FX
i ICAP EBS
f Reuters RDTH

Generic
 Tickdata.com
ff Reuters RDTH
1 Bloomberg

Other

I Proprietary datasets (ASCII)

T FIX

1 Dow Jones Machine Readable News

OneTick includes generic loaders for
ASCII files and implements most custom
adaptors in a few hours.
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