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FPGA Trading Made Easy
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Xilinx Accelerated Algorithmic Trading (AAT)
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Fully customizable using 
standard libraries and 

C/C++

Software Platform ATT Reference 
Design

Supported on Xilinx 
Alveo U250, Alveo U50 

Customizable, open-source trading reference design  
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AAT accelerates migration from CPU to FPGA

üFully written in HLS
üDesigned for Software Engineers
ü Integrated with Vitis
üRuns out of the box on Xilinx Alveo
üSource code provided
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All the building blocks to enable 
software development of an electronic 
trading system on Xilinx Alveo products
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NIC (Data mover, event queues Management 
Control

Shell

FPGA

Pricing Order 
Entry TCP/IP Ethernet
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Dynamic

Orderbook: Implements a five-level 
orderbook based on a CME market by 
price system (Bid & Ask). 

SFP

SFP

ATT Modular Design Explained
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TCP/IP : Establishes and maintains 
a TCP session to the exchange & 
manages transfer of orders placed

Each module can be used as is, or customized to create a tailored trading solution  

Feed
Handler UDP/IP Ethernet

Order
Book

UDP/IP: Terminates incoming 
UDP packets from the exchange 
and recovers the payload 

MAC: The 10G/25G Ethernet 
Subsystem IP performs MAC 
termination and 66b PCS layer 
processing for TCP and UDP frames.

Pricing: Triggered by changes in the 
orderbook, generates requests for 
orders to the exchange

Order Entry: Creates market request 
orders in the appropriate format to send 
to the exchange.

FeedHandler: Parses frames 
& filters packets based on the 
ticker symbol.

SFPEthernetUDP/IPLine
Handler

LineHandler: Arbitrates between 
A/B feeds using sequence 
numbers in incoming packets

New!
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Introducing Hardware Emulation!
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Cycle Accurate Simulation For The Complete Design  
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Get Started With Xilinx Accelerated Algorithmic Trading

Alveo U50 & U250 - available 
through Xilinx VARs and VADs

Free open-source download from 
Xilinx.com, no license fees

+

www.xilinx.com/applications/data-center/financial-technology/accelerated-algorithmic-trading.html

Regain the latency edge
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Thank You


