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Company Background

Deltix offers software applications and consulting services
for the field of quantitative research. 

It solves problems related to the

Á data and information management; 

Á research and deployment of advanced investment 
strategies

Á analysis and management of complex financial 
portfolios
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Key Facts

Å Software/solution company 

Å Founded in 2005

Å HQ in Boston, MA

Å 40 employees ï5 in US, 35 in Russia  

Å 18 customers
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Leadership

Å Ilya Gorelik ïPresident, CEO

ï SVP of R&D, CTO of PTC, premier provider of mechanical design and product life-

cycle management software, (10 B market cap; 1.1 B software revenue; 80+ 
software products, 600 software engineers)

ï SVP of Product Strategy & Development of Firepond, pioneer of sales configuration 

software, (4B market cap; 10 software products, 150 software engineers)

ï Ph.D. in Mechanical Engineering, Moscow Technical University, 1987

Å Sergei Sviridov ïVP, Financial Applications; GM of Deltix Russia

ï 12 years of distributed software development and product management

ï 20+ commercial software projects and application

ï Master of Science, Belarus Institute of Electronics, 1985

Å Alex Alber ïVP, Analytical Applications

ï VP of Technology, Data Management at PTC

ï VP of Engineering at HighRoads

ï Ph.D. in Applied Mathematics, Moscow Institute of Applied Mechanics, 1988

Å Gene Florintsev ïVP, Client Solutions and Server Technology

ï Director of Advanced Applications at PTC

ï VP of Engineering at TransDecisions
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What we do

Problems we solve:

Å Data aggregation and delivery
Å Model backtesting and 

optimization
Å Production deployment of 

advanced automated trading 
systems

Å Ad-hoc analytics and reporting

Target users:

Å Portfolio Managers
Å Traders
Å Quants
Å IT professionals
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Full Straight-Through Processing - Integrated Alpha 
Generation and Order Execution

Å For multiple asset classes and

multiple data feeds with all 
data periodicities

Å Support the entire workflow 

ñResearch > Deploy > Manageò

Å For advanced portfolio Alpha-Generation and 
Order-Execution strategies that may include tens of 
thousands of instruments
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Functional Areas

Our clients use our products in the 
following functional areas:

Å Integrated Alpha Generation and 
Order Execution Management

Å Ultra-High Frequency Finance

Å Post-Trade Analysis and 
Reporting

Å Multi-factor Portfolio Equity 
Research



8

Deltix Software Architecture

QuantOffice Framework

Client Applications

¶ StrategyStudio

¶ TradeBlotter

¶ MarketScope

¶ PortfolioAnalytics

QuantServer:

Å TimeBase DB

Å UHF Trading 
Server D

a
ta

 A
d

a
p

to
rs

Market Data:

Å Bloomberg

Å Thomson

Å Compustat

Å Other 
sources

Portfolio Data

Custom Data
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QuantServer
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Market Data

Portfolio

Data          
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Data          
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Trade Execution

Strategy

QuantOffice Studio
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QuantServer UHF
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QuantServer ïTimeBase and UHF

¶ Performance-oriented Time-Series 
Data Warehouse with real-time 
Market Connectivity and specialized 
Application Server for the production 
deployment of Trading Strategies

Å Supports in-memory database 
deployment

Å Provides flexible time-series query
language

Å Enables data compression and
streaming

Å Supports Extranet/Intranet 
deployment
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Å Visual Design of Investment
Strategies 

Å Round-trip engineering
between applications and standard
Dot Net development tools

Å Native integration with external
libraries and legacy applications
via Dot Net inter-operability

Å Rich library of components for
data analysis, statistical analysis,
optimization, visualization and 
management

QuantOffice Studio ïpowerful 
Development Environment
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TimeBase Architecture

SQL DBMS 
Connector

Data Coordinator
(Time-Series Join and Processing Engine)

Java API Clients Dot Net API Clients

Allows attributes to be transparently
distributed among different systems. 
Implements common time-series 
computational capabilities.

Web Services-
based wire 
protocol

Thomson 
Financial 

Connector

Thomson 
One Data 
Service

Bloomberg 
Terminal 

API

Client's Enterprise 
RDBMS

(MS SQL or ORACLE)

Standard ETL 
Tools

Configuration & 
Mapping Rules

Bloomberg 
Connector Deltix

Time-Series 
Database 
Engine

Deltix TimeBase 
Administrator 
and other Deltix 
tools

Customer Data
(Spreadsheets, CSV files, etc.)

TimeBase 
Aggregator

Service

Runs scheduled tasks 
(and/or pumps intraday 
feeds) to update 
aggregated subsets of 
vendor data to latest 
changes and additions.

Compusta
t FTP 
Feed
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Some of Our Clients

Ç One of world's leading provider of financial services 
to institutional investors

Ç Several multi-strategy global equity funds

Ç Several global investment management firms

Ç Several multi-strategy multi-asset funds

Ç One of the worldôs oldest and most established 
independent currency managers
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Advantages of Deltix

Å High quality and integrity of 
data supplied to the financial 
models

Å Ultimate performance, unlimited 
flexibility and accuracy of 
developed quantitative models

Å High speed and 
responsiveness of the iterative
solution delivery process

Å Fast time to market, low cost, 
and high quality of the 
quantitative research process


