
BlitzTrader
Next Generation Algorithmic Trading Platform



Introduction

“TRANSFORM YOUR TRADING IDEAS INTO ACTION...

FAST TIME TO THE MARKET”

BlitzTrader is next generation, most powerful, open and flexible algorithmic trading and  

execution platform for developing, testing and deploying simple to complex proprietary  

trading strategies into constantly evolving financial marketplace. It is designed to increase  

trading efficiency and profitability.

Who can use It?

Proprietary traders, Hedge fund, Investment managers, brokers etc use it to automate their  

HFT, quantitative trading strategies and to manage complete electronic trading business.

©Symphony Fintech Solutions Pvt Ltd



▪ High performance event based algorithmic trading system

▪ Powerful, YET Easy To Use

▪ Multi-Market and Asset Neutral
(Support for Equities, Futures, Options, Commodities, Forex etc.)

▪ End-To-End Trading workflow and Straight Through Processing

▪ Order Management System

▪ Execution Management System

▪ Risk Management System

▪ Fast and Powerful server-based solution

▪ Flexible Architecture and C# based API model

▪ Direct Exchange/Broker Connectivity

▪ Highly Configurable and Extensible for traders specific needs

▪ It’s perform as its very own custom software

Introduction
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Blitz Architecture
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Connecting Blitz to ODIN OMS/RMS

We have successfully  

connected BlitzTrader  

Algo engine to 63 Moons  

ODIN OMS/RMS using  

ODIN API’s. This will be  

Plug & Play for existing  

ODIN users. Member has  

to take API of ODIN from  

63 moons.
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Connecting Blitz to NEST OMS/RMS

We have successfully  

connected BlitzTrader  

Algo engine to Thomson  

Reuters NEST OMS/RMS  

using NEST API’s. This  

will be Plug & Play for  

existing NEST users.

Member has to take API of  

NEST from Thomson  

Reuters.
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How Blitz works?

Have Trading Ideas? Build Your Strategy  
using BlitzTrader  

API

Test with Simulator  
in live or recorded  

market data

Fix or fine tune your
strategy and re-test

Execute (Go Live)
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Successfully Modeled Trading Strategies

▪ Quantitative Trading Strategy (i.e. system based on technical analysis)

▪ Pair Trading, Momentum, Mean-Reversal Strategy

▪ Statistical Arbitrage Strategy

▪ Calendar Spread, Cash-Futures, Box Spread, Conversion-Reversal, Butterfly Spread etc…

▪ Cross-market arbitrage

▪ Price prediction arbitrage

▪ Market Making Strategy

▪ Spread Scalping Strategy

▪ Semi Automated Strategy (Clicked based Trading, Jobbing etc...)

▪ Event and News Based Trading Strategy

▪ Option Strategy (i.e. Delta Natural, Implied Volatility Spread, Gamma Scalping etc…)

▪ Execution Strategy (i.e. VWAP, TWAP, POV etc…)
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Pre-Packaged Blitz Strategies

➢ Multi Leg Strategy

➢ Options 2 Leg

➢ Master Scalping

➢ Trend Trader

➢ MS-Excel Automation

➢ Candle Breakout

➢ Cash to futures

➢ Calendar Spread

➢ Cover Order

➢ Jobex : Amibroker ChartingAutomation

➢ Open = High/Low

➢ Smart Executor : : Amibroker Charting
Automation

➢ Order Slicer and Order Slicer Plus

➢ Ice Berg

➢ Call Executor

➢ VWAP

➢ TWAP

➢ Bracket Order
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Multi Leg Stategy

Blitz Multi Leg Strategy is

designed for smart traders to

trade with multiple scripts and

get  the  desired  spread. This

strategy is capable to place

order for 2 leg, 3 Leg and 4

Leg of Options and Futures

strategies. This strategy can

be used for executing Option

strategies, Future-Future,

Future –Option, Pair Trading

and Rollover.
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Options 2 Leg Strategy

Two-legged option strategies

refer to options strategies with

two legs, or component

options contracts like Straddle,

Strangle etc.

User need to define desired

Spread as a Benchmark,

strategy bid in one leg and try

to accumulate second leg

once first leg get executed.
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Master Scalping

In this strategy whenever price

moves down side it will

buy/accumulate and upside
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sell and vice versa.

User can define Start

and entry difference &

point

exit

difference, so system keepon

quantityBuying defined  

whenever price goes down  

priceand

moves

sell whenever

up automatically and

try to accumulate profit.



Trend Trader

In this strategy whenever price

moves in favour it will start

accumulating in every defined

price interval and place Stop

Loss and trail the Stop Loss

User can define Start  

and entry quantity &

point  

entry

difference, so system keep on

Buying defined quantity

whenever price goes upward.
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Candle Breakout

In this strategy system

captures the High & Low in

given  

candle

period of time of a  

and place the Buy

order 1 tick above the High

and Sell order 1 tick below the

low of the candle. If any one

side order get execute system

immediately cancel other side

order and place Profit Target

and Stop Loss as defined by

user.
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Open=High/Low

This strategy is for jobbers who 

trade based on the event of 

“Open = High/Low”.

The strategy will filter out scripts 

with Open=Low or Open=High

& will look for candle breakout 

entries in those scripts as per the 

parameters set in input file.

Scripts with Open=Low are 

considered for Buy side

breakout while scripts with 

Open=High are considered for 

Sell side breakout.
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Cover Order

Cover Order is an execution

strategy, where user can enter a

new position along with a Stop

Loss order. As soon as the main

order is executed the system will

place Stop Loss. System allow

user to Trail the Stop Loss when

price moves in favour.
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Bracket Order

Bracket Order Strategy an

execution strategy, where

user can enter a new position

along with a Target/Exit and

a Stop Loss order. As soon

as the  

executed

main order is  

the system will

place two more orders (Profit

taking and Stop Loss). When

one of the two orders (Profit

taking or Stop Loss) gets

executed, the other order will

get cancelled automatically.
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Jobex Strategy

Blitz Jobex is a multi client trade execution strategy, which helps trader to intelligently execute Entry-

Exit into the market. This strategy has the capability to accept triggers from third-party applications like

Amibroker charting software for Intraday & Positional trading. You will be able to do effective trade

management for multiple client accounts based on single or multiple Entry trigger from multiple logics.
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Smart Executor

Smart Executor is a multi client

trade execution strategy, which helps

trader to intelligently execute Entry-

Exit into the market. This strategy

has the capability to accept triggers

from third-party applications like

Amibroker charting software for

Intraday & Positional trading. You

will be able to do effective trade

management for multiple client

accounts based on single or multiple

Entry trigger from multiple logics.

This strategy helps to Buy or Sell

with time and price based bidding

logic.
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Blitz Call Executor

Blitz Call Executor is an CSV/Excel based Execution strategy

for traders who generate Entry/Exit or Buy/Sell levels through

their own analytic or subscribe to signal providers for Buy/Sell

decisions. Through this strategy user will simply provide the

trigger levels in a .CSV file & the strategy will accordingly

execute the signals automatically.
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Cash to Futures
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Cash To Future strategy is combination of a 

long position in a Cash segment and a short 

position in the underlying futures or vice versa. 

This is an arbitrage strategy which seeks to 

exploit pricing inefficiencies for the same asset in 

the cash (or spot) and futures markets, in order 

to make riskless profits.



Calendar Spread
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Calendar Spread strategy involves simultaneously 

buying and selling of future contracts of same 

symbol but with different expiry dates.



Order Slicer

Blitz Order Slicer is designed for

manual traders to achieve better

average price from a defined

price range rather than the limit

price as defined by the user.

This is an accumulation strategy

for HNI’s who trade on bulk

quantities. User has to choose

specific symbols and number of

quantities to be traded and

system automatically place Best

Buyer or Best Seller order and

execute in a defined price range.
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Order Slicer Plus

Blitz Order Slicer Plus is and

accumulation strategy, designed

for manual traders to achieve 

better  average price from a 

defined price  range of underline 

or reference  Symbol.

User define trading symbol and

price range for underline symbol

and whenever price trades

between defined range for

underline symbol, system start

bidding in trading symbol and

start accumulating.
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Why to choose BlitzTrader?

ALGORITHMIC TRADING MADE EASY, EFFICIENT AND POWERFUL

Powerful, High Performance, Flexible, Multi-Exchange,  

Asset Neutral, Event-Driven architecture and API model  

with advanced development features allows programmers  

to develop, test and deploy proprietary trading strategies  

faster than you thought and scale it to many markets.
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Why to choose BlitzTrader? continued…

SERVER BASED STRATEGY EXECUTION MODEL

Deploy strategies to proximity or colo based server for

algorithmic processing and lightning fast Direct Market

Access to the exchanges, with ultra low latency.
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Why to choose BlitzTrader? continued…

DIRECT MARKET ACCESS

Ready to use market adapters and Plug-in based API model  

to build, integrate with new market adapters connecting to  

liquidity providers.

and many more…
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Why to choose BlitzTrader? continued…

CUSTOMIZATION AND FLEXIBILITY

▪ Strategies can be launched from BlitzTrader DashBoard for testing or live trading.

▪ Dashboard is designed specifically for watching large number of automated strategies at one time.

▪ Complete customization of Dashboard,  
Strategy Instance creation and parameter  
change window

▪ Create custom strategies that allow  
modification of variables on fly.
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Why to choose BlitzTrader? continued…

ECONOMICAL

BlitzTrader provides complete independence on your  

trading operation and maximize your trading efficiency and  

opportunities. With its enterprise level feature it saved you  

from exorbitant cost of developing customize automated  

trading software by providing open trading framework to  

meet all your unique automated trading needs and address  

the challenges of continuous evolving financial  

marketplace.

Yet we made the costing very affordable to meet all class  

of professional traders and financial institutions.
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Add-on Components

▪ Market Data Server

Market Data Server capture real-time normalized market data from feed handlers through multicast channel, and persist data into  

1 minute compressed time data-series format to available for immediate or subsequent analysis.

▪ Market Data Manager

Market Data Manager capture real-time market data from feed handlers and rebroadcast it in normalized form for strategy  

execution. Developer can store exchange raw data in binary format for simulation or testing purpose.

▪ FIX Engine API

QXFIX Engine is a high performance, low latency, customizable and a feature reach FIX Engine including rich set of .NET based

Application Programming Interfaces (APIs) to develop

▪ FIX based market adapter and trading application

▪ Any other FIX based tools

▪ Excel RTD

Creating real-time data link with Excel to perform analysis using Excel reach functionality.

▪ In-Built Simulator

Test strategy on live or recorded market data to validate strategy functionality and callibrate strategy logic before go live.
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Strategy Development

BlitzTrader leverages Visual Studio .NET IDE and rich set of C# based Strategy development API  

to optimize each step of the automated trading development cycle and enables quant  

developers only to focus on quickly developing, testing and deploying algorithmic trading  

strategies than losing time in understanding the underneath technology. With comprehensive  

API and open framework it manages all of your algorithmic trading needs from single platform.

Development

•TradingIdeas

•Development Cycle using BlitzTrader API and C#

•Testing using In-BuiltSimulator

Execution

•Calibration Input ParameterSettings

•Strategy Management

•Strategy Monitoring
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Strategy Development API

OPEN FRAMEWORK AND API MODEL

▪ Event driven model

▪ API to access real-time market data and any  
third party reference data.

▪ Define strategy parameter and action command

▪ API to access real time trade statistics and  
OMS state

▪ Smart order command to manage quote
based strategy to actively send new, modify and  
cancel orders.

▪ Library and open framework to develop and access
technical indicators

▪ Options pricing library

▪ Access of historical time data series from  
Market Data Server
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Strategy Development API

TECHANICAL ANALYSIS LIBRARY WITH MORE THAN 40+ TECHNICAL INDICATOR  
FUNCTION AND OPEN FRAMEWORK TO DEVELOP NEW INDICATOR
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Features

▪ BlitzTrader Dashboard
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Features

▪ Strategy Monitor Window
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Features

▪ Strategy Open Order Book
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Features

▪ Strategy Trade Window
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Features

▪ Strategy Order-History Window
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Features

▪ Strategy Statistics Window
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Features

▪ Strategy Log Window
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Features

▪ Strategy Execution Log Window
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Features

▪ Application Log Window
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Features

Strategy Navigation Instruments Navigation Strategy Input Navigation
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Features (Customization)

Custom Instance Creation
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Custom Change Parameter Custom Trading Window



Features

▪ Market Data - Touchline

▪ Market Data – Depth
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Features

Times and Sales Window Times and Sales Customization
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Features

▪ Options Chain Window
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CONTACT US:

Peter Cutinho

Head Of Business

Phone: +91-8419930540 / 7506856531

Email: peter.cutinho@symphonyfintech.com 

Website: www.symphonyfintech.com

Thank You

mailto:peter.cutinho@symphonyfintech.com
http://www.symphonyfintech.com/

