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Intro



My fast database definition*: 

Designed for performant frequent multi 
million record ingestion and performant 
frequent queries over multi billion record 
datasets. 

* My own biased definition. But this is my talk, so just setting the context 



● 1TB RAM, 128-core boxes

● Sending code to the data (stored procedures)

● Sharing by extracting data out of the big box

● Vendor locked language, tools, storage

10 years ago the fast data was:



● Python, Pandas, Polars, RStudio, Spark, DuckDB

● Open data formats - Parquet

● Freedom to use data locally, local compute

● Leverage scalable, infinite and inexpensive storage 
infrastructure, such as S3, GCS, Azure Blob

Fast data now:



● Does not own data

● Does not force every workload through its APIs 

● Does not force all logic to run in one place

● Does speak SQL

Type III database



● Object store is high latency, coarse-grained API 
storage, consistency issues

● Maintaining Parquet files on object store is clunky and 
high latency

● Querying Parquet optimally is complex

Type III database - problems



Introducing QuestDB



https://github.com/questdb/questdb
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Database popularity

QuestDB is the 
fastest-growing 
time-series database



● High performance, low-latency ingress sink. In-order, 
out-of-order, dedup, small batches, big batches.

● Direct access to Parquet partitions on object store

● High performance data egress via Apache Arrow

QuestDB - data flow



Balancing hot and cold data: the data first mile

today - 3d

today - 2d

today - 1d

today (hot)

New
data

Column store (Disk)

“today - 3d”.parquet

“today - 2d”.parquet

“today - 1d”.parquet

Object store

Replication Store
WAL..nWAL 2WAL 1



● Parallel, vectorized SQL execution, leverages JIT and 
data layout

● Low-latency SQL execution, for high-QPS applications

● Materialized views for OHLC and indicators (VWAP, 
MAVG etc.)

● Spans multiple data formats and storages

QuestDB - SQL engine



QuestDB - Bring Your Own Cloud



● Optimised data re-sampling for charts, and mat views

● Coming soon - array data types to support Order Books

● Window functions for finance indicators

● ASOF joins optimised for data troubleshooting

QuestDB - built for finance
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Customer base focused on Finance
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Check our live demo


