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The Market is Data™

y Codeless Back-Testing Module

Benefits

» Only integrated database and
back-testing engine for quants
in marketplace

» Codeless modeling environment
for rapid prototyping

» Ability to build and test fundamental,
statistical and technical strategies in
fraction of time it takes with other
solutions

« Single solution for capturing real-time
data and analyzing up to 20 years of
tick histories

» Ultra-performance support for
exploding market data volumes

» Insight into strategies through
transparent modeling and trans-
lation of code into plain English

Features

« Extremely fast back-testing of
complex strategies based on
quantitative, statistical, technical
and fundamental approaches*

» 500+ pre-configured quantitative,
technical and statistical components
for building all major strategy types,
so no additional programming or
coding needed*

» Codeless rule creation capabilities
for expressing arbitrary logic around
any data and derived data in strategy*

» Real-time machine learning routines
for developing adaptive strategies
and creating optimal combinations
of multiple strategies (model ensembles)*

« Data normalization and mapping
layers that eliminate need for resource
intensive development and ongoing
support

» Complete transparency to all intermediate
data series in strategy with high-speed
object-oriented visualization tools with
rapid drilldown and one-click access to
P/L and all key statistics for any data series*

*Powered by Alphacet, Inc.

Alpha Generation Today

To be successful in today’s volatile markets, you must know how to adapt rapidly to changing market
conditions. You need to understand how to manage operational risk and increase the transparency
of strategies. And you need the ability to collect, transform and store the massive amounts of data
on which your strategies depend.

Today quants can no longer spend days writing code to test a simple strategy. Nor can they waste
hours cleaning and capturing data. That is why Vhayu Technologies Corp. has teamed with Alphacet,
Inc. to provide quants with a codeless historical back-testing engine that integrates seamlessly with
data sources and databases for rapid data capture, transformation and storage for analysis.

The integrated database and back-testing solution empowers quants to develop innovative models
and then analyze the data through exhaustive back-testing and simulations, which decreases
operational risk, increases strategy transparency and reduces the investment-to-trade lifecycle.

Complete Data Management Solution for Quant Research

Vhayu offers a powerful codeless and advanced historical back-testing engine that integrates
with Velocity, which can process, analyze and store massive amounts of tick data and bar data.

The integrated solution delivers a truly codeless environment for analysts, portfolio managers,
research professionals and proprietary traders to discover, store and analyze arbitrarily complex
algorithmic trading strategies, including both alpha generation and trade execution logic. It
supports all asset classes and instrument types, enabling users to build multi-asset or any other
kind of strategy. The result is that quants can create, back-test and analyze complex multi-layer
models in hours to days instead of weeks to months.

A drag-and-drop GUI allows users to create, test and implement complex strategies quickly and easily.
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