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Who We Are

• Founded in 2008, QB is an independent global financial technology 

company that provides advanced algorithms and data-driven analytics to 

its clients 

• Over the past 16 years, QB has become the leading provider of 

quantitative execution algorithms for listed and OTC financial 

instruments in the Futures, US Cash Treasury and Options markets

• QB has recently expanded its services to include FX, leveraging years of 

expertise in futures and fixed income to navigate the complexities of the 

FX market

• QB continually develops and innovates an evolving suite of products to 

reduce implicit trading costs for its clients

About QB
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QB AlgoSuite, Now in FX

Algorithm Functionality Benchmark(s) Asset class

BOLT
Reduces execution slippage by balancing passive and 
aggressive fills to achieve the best price without using a 
schedule

Arrival Price Sweep to 
Fill

FX
Futures

U.S Cash Treasuries

STROBE Positions for opportunities to capture spread while 
adhering to your defined schedule VWAP TWAP

FX
Futures

U.S Cash Treasuries

CLOSER Trades optimally over a self-modeled time frame, targeting 
the settlement price as your benchmark

Settlement 
Price Cash Close

FX*
Futures

U.S Cash Treasuries

OCTANE
Prioritizes urgent execution for orders that may have 
short-term alpha. Aggressively hunt for liquidity as 
intelligently as possible

Sweep to Fill
FX*

Futures
U.S Cash Treasuries

Empower and scale what a human trader can do

*Coming soon: Closer in Q3 2025. Octane in Q4 2025
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Bringing Innovation and Excellence to FX Trading

Why QB FX Algos?

• Independence and Integrity
As an independent algo provider, we operate without the conflicts of 
interest inherent in Bank and HFT algos.

• Proven Performance
Built on the foundation of QB’s top-tier futures algorithms, adapted for 
FX with advanced logic to handle large parent orders efficiently.

• Liquidity Management
Our execution logic prioritizes performance while avoiding behaviors 
that could prompt LPs to widen spreads over time.

• Post Trade Reporting, TCA, Client Partnership
Our reporting framework provides actionable TCA metrics and clear 
visualizations of order execution to enhance transparency for our 
clients. We encourage client questions and feedback to continuously 
improve our algos. 
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How It Works

Aims to minimize the cost of execution relative to benchmarks such as TWAP, VWAP, Arrival Price, and Sweep Price.

• Ahead/Behind Boundaries: Intelligently break from the base schedule to capture spread and take advantage of 
aggressive signals. Overrides available to meet client expectations.

• Optimizing Child Order Passive Placement vs. Crosses: Passive child orders will be priced to capture spread relative to 
fair value by balancing the current liquidity/pricing conditions against the time remaining until falling behind schedule 
would force an aggressive cross.

• Opportunistic Crosses: Identify opportunistic crossing opportunities based on fair value, volatility, spread size and 
considerations for the underlying schedule.

• Randomized “Cooldown” Logic: Ensure market makers are given appropriate time to handle risk and manage our mark-
out profile.

QB’s Algorithms
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FX Algos In Your Existing Workflow
Our role is to accommodate your strategy, complement your existing workflow, and make the best 
execution come to you.

Algorithm
Suite LP Streams

EMS / UI 
e.g. 360T 

BridgeFills

Fills

Parent
order

Quotes

Fills

Parent
Order

Client

Child
order

Fills Market Data 
Connectivity
e.g. 360T SST

*

* Anonymous liquidity 
(ECN) also available
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Post Trade Execution Report

100% transparency on the 
execution - trade summary & 
liquidity provider breakdown

Easily visualize your 
trades and review data 
to get the full picture of 
your trade performance
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Liquidity Management

• Optimizing Dealer Profitability: QB’s algo framework 
maintains a healthy relationship with your LPs to avoid toxic 
behavior that would lead to worse pricing over time, ensuring 
a balance between performance and dealer profitability. 

ü Adaptive behavior across Sweepable and FullAmount
streams 

ü Cooldown windows to allow the dealers time to absorb risk
ü Prioritizing passive placements on ECN CLOBs

Optimizing Dealer Profitability

• Dealer Mark-out Reports and Analytics: We monitor dealer 
mark-outs and profitability metrics, feeding insights back into our 
algo logic to maintain optimal long-term performance

• Liquidity Aggregation and Relationship Management: Leverages 
360T infrastructure and expertise
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Get Started
• 360T
• Accessible via FIX protocol

Let us do the hard work

Our offering is designed to take the hard work out with 
the trader inputting the basic order details, and the 
micro execution decisions being made by the algo 
engine according to incoming data and proprietary QB 
trade signals.

Although we generally urge customers to trust in the 
science of our algorithms, back-end algo settings are 
fully configurable according to user preference. As an 
integral part of our electronic services, you have access 
to QB trade cost analysis, trade cost forecasting, and 
trade optimization.



Disclaimer
This document contains confidential information regarding Quantitative Brokers LLC (“Quantitative Brokers,” “QB,” or the “Company”). It should not be copied, 
duplicated, or distributed in whole or in part without prior express written approval. By accepting this document, the recipient agrees that it will cause its 
directors, officers, employees, and representatives to use the document, and such information only as permitted in accordance with any applicable non-disclosure 
agreement and for no other purpose. If you are not the intended recipient, you are directed to delete the file and all its contents including any hard copy version of 
it. The information contained herein is based on sources that we believe to be reliable, but we do not represent that it is accurate or complete. This document has 
not been approved by any competent supervisory authority in any jurisdiction and does not constitute a prospectus or other equivalent document. Past 
performance/profits are not necessarily indicative of future results. Nothing contained herein should be considered as an offer to sell or a solicitation of an offer to 
buy any financial instruments discussed herein. The reader is advised that there is a high degree of risk involved in any type of trading. Trading in futures, foreign 
exchange, over the counter derivatives and other financial products may not be suitable for all investors.

About Quantitative Brokers (QB):

Quantitative Brokers (QB), an independent, global financial technology company, provides advanced algorithms and data-driven analytics to clients in the Futures, 
US Cash Treasury and Options markets. The company is built on a research-driven culture, market microstructure know-how, and algorithmic engineering 
expertise. QB continually develops and innovates an evolving suite of products to reduce implicit client trading costs. Headquartered in midtown Manhattan, QB 
has branch offices in London, Sydney, and Chennai. QB is part of the Deutsche Börse Group. For more information visit: www.quantitativebrokers.com
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