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Market data feed handlers are mandatory components of any real time trading system. 

B2BITS Market Data Adaptors support interfaces of various Market Data Sources based on 

FIX or FAST protocols as well on Native APIs. Special attention was paid to performance 

and to robustness of the handlers. Market Data Adaptors are based on the super-fast FIX 

Antenna family products and are provided for Windows and Linux using GCC/MS Visual 

Studio 2005/2008/2010 compilers. Market Data Adaptor have the following features:

Provided data

Delivery method

Components 

Extendible FIX protocol

High performance

Low latency options

Package of any Market 
Data Adaptors includes 

Feature
Description

FAST Native APIFIX

L1, L2, 
non-aggregated 
Order Book, 
Quotes, trade list, 
instruments 
definition, market 
statistics 

TCP/IP 

 Network/Session 
Layer

 FIX Parser
 Object Oriented 

FIX API

Ability to add/delete fields and/or messages; change attributes

The lowest latency among all available software solutions on 
the market

 Precompiled binaries for chosen platform (C++, C#/.NET, 
Java)

 API Guide
 Programmer’s Guide with code examples
 Set of primitive “Quick Start” samples
 Set of utilities with sources
 Benchmark tool with sources
 Handy installer

 Basic 1Gb Ethernet card with 0.025 msec latency
 10-Gigabit Ethernet with a Supercomputing Heritage 

(PCI-Express x8 NICs with two SFP+ network ports) allowing 
decreasing latency from 3 to 5 times up to 0.010 msec.

L1, L2, 
non-aggregated 
Order Book, trade 
list, instruments 
definition, market 
statistics

 UDP delivery
 Recovery support

 Network/Session 
Layer

 FAST 
Decoder/Encoder

 FIX Parser
 Object Oriented 

FIX API

ACTIV API, 
X-Stream OMX, 
MICEX MTE API

Methods defined by 
API

 Proprietary API
 Object Oriented 

FIX API
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CME Market Data Feeds 
access

Auto recovery

CME feeds arbitration

Pure FIX interface

Adjustable CME 
configuration 

Dynamic FAST 
templates

Simple intuitive API

Low latency

Connects and maintains connections to the CME Market 
Data Feeds via UDP:
 Incremental Updates feed 
 Market Recovery (Snapshots) feed
 Instrument Replay (Security Definitions) feed

Automatically fills gap when packages are lost using high 
performance recovery methods:
 Market Recovery
 Natural Refresh
 Market Recovery with Natural Refresh

Supports Instrument level sequencing

Automatically arbitrates between Feed A and Feed B

Hides FAST functionality from user, automatically applies 
FAST decoding 

Ability to load CME configuration file and use connection 
parameters

Ability to load CME FAST template file and adjust FAST 
decoder accordingly

API to subscribe/unsubscribe by symbol, API to receive 
security definitions, snapshots, increments, news and 
security statuses via call-backs

Adds up to 25 microseconds’ latency on basic 1Gb Ethernet 
card and up to 10 microseconds’ latency on 10-Gigabit 
Ethernet Myricom Card

Feature Description

CME FIX/FAST Market Data Adaptor

CME Market Data Channels

...Snapshots Incremental
Updates

Instrumental
Replay

TCP
Replay

A A AB

UDP

B2BITS CME Market Data Adaptor

C++ API .NET API JAVA API

Snapshots Incremental
Updates

Instrumental
Replay

TCP
Replay

A A AB B B

UDP

Channel #1 Feeds Channel #N Feeds

VPN

A AB B

A 30-day trial version is available.


