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1.	  WHY	  Low	  Latency	  	  
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2.	  HOW	  Low	  Latency	  	  



2.1 Hub & Spoke to Distributed Network 
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2.2 Consolidated Feed to Direct Feed 
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2.3 Real-time Data Distribution Platform 
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Evolution of Thomson Reuters Market Data
 Systems 
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2.4 Elektron Data Model Architecture 
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Open Message Model (OMM) 

•  Provides data building blocks
 a bit like Lego but for data 

• Use the "Lego" to build the
 required data models 

• New data distribution
 technology designed with
 performance in mind 

 



Legacy Single Format Method 

  System Data/Models Data/Models 



Separate Formats Method 

  System Data/Models Data/Models 



Open Message Model Method 

  System Data/Models Data/Models 



API Strategy – Custom APIs Offerings 
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RWFàOMMàRDM	

RWF OMM RDM 

Primitive data types OMM data formats Reuters data model 
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3.	  WHAT	  Low	  Latency	  	  



City Roads to Autobahn 

 Client Location  New York Chicago London Frankfurt Tokyo 

 Collection ERT IDN IDN ERT IDN IDN ERT IDN IDN ERT IDN IDN ERT IDN IDN 

 Distribution ERT ERT IDN ERT ERT IDN ERT ERT IDN ERT ERT IDN ERT ERT IDN 

 NY – e.g. NYSE, NASDAQ 4 34 84 19 49 99 39 69 119 49 79 129 100* 192 242 

 CHI – e.g. CME 19 49 99 4 42 92 49 79 129 61 91 141 110* 206 256 

 LON – e.g. LSE 39 69 119 51 81 131 4 34 84 10 44 94 133 163 213 

 FFT – e.g. Equiduct 49 79 129 61 91 141 10 44 94 4 74 124 142 173 223 

 TOK – e.g. TSE, CHI-X-J 100 192 242 110 206 256 133 163 213 142 173 223 4 174 224 

Elektron Real Time venues latency (milliseconds) 



Elektron as Unified Platform 
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100 MICROSECONDS LATENCY  
3.5 MILLION MESSAGES PER SECOND 

1 GLOBAL DEVELOPER COMMUNITY 
850 CLIENT FIRMS & 260 PARTNER FIRMS,  

63 COUNTRIES 
750 BUY-SIDE FIRMS, 700 BROKERS AND VENUES,  

400,000 + DESKTOP USERS, 5,000 ENTERRISE SITES 
50,000+ TRADING APPLICATIONS 
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