
1© All Rights Reserved© All Rights Reserved STAC Summit | May 2024© 2023 Snowflake Inc. All Rights Reserved
© All Rights Reserved

Timeseries RAG:

Enabling GenAI breakthroughs in Trade Ideation, Execution 

and Risk Management

Conor Twomey, Head of AI Strategy



Customers

The time series, vector, and 
streaming data leader, pioneer and 

innovator.

A key component of mission critical 
trading, risk and compliance 
applications, workflows & AI

The bet-your-business choice. 

Trusted by the top 50 global banks.

Powering Every Corner of Capital Markets
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kdb and STAC

• STAC is the Gold Standard, and kdb is the “go-to” technology for vendors to 

leverage in STAC benchmarks to prove the performance of their technology

Gold Standard

• kdb benefits directly from latency and throughput innovations found in the latest 

storage and compute solutions from vendors

With our partners at the cutting edge

• In many cases, STAC SUTs observe better than linear scalability when running kdb 

analytics across 1 to 5 years+ of market data

Horizontally and Vertically Scalable

• kdb maintains and stretches the lead in world record results for both 

centralised/shared storage, as well as for distributed and sharded “compute-local” 

storage models

Performance matters for our customers

• Reach out if you’re planning to conduct a STAC benchmark!

Get in Contact
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KX have been a 

STAC member since 

2010 and are used 

in SUTs that 

currently hold 56 

out of 58 world 

records for 

STAC-M3



Full customization and integration capabilities
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Generative AI – There’s Hype!



AI IDEAS EVERYONE
CAN STEAL 

&
REAL WORLD 

AI QUANT APPS 



3 Ideas You Can Steal to Look Smart About 

Generative AI in any Conversation

1
AI is here to 

Augment 

Human 

Capabilities



3 Ideas You Can Steal to Look Smart About 

Generative AI in any Conversation

2

The Future of 

AI is Vertical 

Integration



3 Ideas You Can Steal to Look Smart About 

Generative AI in any Conversation
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Navigating the 

ROI/TCO 

Challenge of 

Enterprise AI
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The AI Landscape – Signal From Noise
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Scale

Cost (Setup)

Latency

Accuracy   

Cost (Runtime)

The AI Landscape – Challenges Capital Markets Face

Key Considerations for more 

Precise & Timely Predictions

• handle high velocity, volume, variety

• combine data at rest (historical) and data 

in motion (real-time)

• fusion of structured and unstructured

      time-oriented vector data

• nexus of traditional AI and generative AI

• operate from edge to cloud 

deployments across highly regulated, 

compliant industries



Overview - Retrieval Augmented Generation
Source Data

(Market Data, Order/Execution Data, Security 
Master Data,

 Corporate Action Data)
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Full customization and integration capabilities
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"How do recent SEC filings impact the risk profile of my portfolio?”

“Your investment in XYZ Corporation is currently considered high risk due to its above-average 

volatility [1] and recent negative developments, including regulatory investigations [2] and significant 

client loss [3]. It is advisable to reassess your investment strategy and consider risk mitigation 

measures.”
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Augmented 
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Traditional Data 
Sources

Real-time RAG

RAG Search
200K embeddings per GPU

10 ms queries

Constant search time

Ranked Facts
Not approximated, results 

contain exact numerical data

GPU Accelerated 
Quantitative Engine
1,000 scenarios per GPU

Today - Trade, Risk and Compliance - Data Strategy



Trading  

GenAI 

Applications



NVIDIA AI Enterprise & KX 
Trade Ideation, Trade Execution and Risk Management

Model TrainingData Preparation Deployment

Data Sources

Structured
•  Market Data

•  Order/Execution Data

•  Security Master Data

•  Corporate Action Data

Unstructured
• SEC Filings

• Analyst Reports

• Company Transcripts

• News

Vector 
Database

Hybrid RAG 
Fine tuned 

Model 

Trade Ideation & Research NIM

Trade Execution NIM

Risk Management NIM

NeMo

NVIDIA AI Enterprise

Timeseries 
Database
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THANK YOU
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