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The Deluge O Data Is Here And Accelerating
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Computational Storage in Oct 2018 ….
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Reducing Cost: Leverage FPGA Accelerated 3D NAND when 

Computing Risk Analytics and Doing Backtesting

Cost Savings of 75+%
Backtesting App running with Spark Xenon on Vexata*

SCALE B CALCULATIONS

Number of worker nodes in SUT 6.00

Number of worker nodes required for Scale B 24.00

Costs per hour per server + support .0.62

Total $14.88

Cost of Vexata Array + network $13.31

Enterprise Support $6.84

Solutions Architect Salary (.2 Headcount) $4.56

Master Server (one of the worker nodes) $0.00

Total $24.71

Total cost of Scale B cluster over one hour $39.59

Sources: www.stacresearch.com/Levyx ; https://stacresearch.com/LEVX180608; https://stacresearch.com/LEVX170603

* Based on inputting STAC-A3 performance results 

into Levyx TCO on-prem calculator

Backtesting App running Levyx/Spark on Cloud

$39.59

$215.37

https://stacresearch.com/LEVX180608
https://stacresearch.com/LEVX171002


The Deluge O Data Is Here And Accelerating
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Using Levyx Xenon™ Persistent DataFrames in Risk Acceleration 

Framework

™

SSDs CPU CoresFPGA(s) NIC/RDMA

Xenon Python or Spark Connector

Direct Interface To Hardware

Risk Management Applications in Python

User Defined Functions

Time Series DB

- Historical market data

- Private Transaction data

- Alternative data

Institution’s Data Lake

- Fetch Reference Data

- Risk and Back Testing 

Results

Persistent Dataframes



QCT Rackgo-R based on Intel® RSD

High speed PCIe 
end-to-end

Four hosts 
and up to  
twenty devices

FPGA 
and 
NVMe
pooling

QuantaVault JG4080
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Minimize TCO with Intel® RSD

A traditional data center might 
deploy 3 single-FPGA servers

With Intel® RSD you can compose 1 
server with 3 FPGAs

TCO 
SAVING
S

Workload is FPGA accelerated SLA 
requires three FPGAs



End-to-End Solution with Pooled Resources!

FPGA & NVMe Pooling with Intel® RSD
What you will see…

Hardware 
based on Intel 
RSD

Intel FPGA-
accelerated 
Workloads

Resource Discovery, 
Composition, 
Management

Intel®
Rack Scale 
Design



Risk Analytics Acceleration Framework – 2 
Applications

•Accelerating financial options trading and computations:

Dynamically scale FPGAs on CPU

→ Performance benefits and TCO savings 

•Accelerating financial stock backtesting operations:

Intel Optane™ versus Flash SSDs 

→ Better performance and cost savings 
Powered by:



Levyx Financial Workload with Intel® 
RSD, Optane and PACs 

3x FPGAs = 
3x performance 
but only 
consumes 
1 server with 
Intel RSD

With Intel RSD
1 server
3 FPGAs

1 server
1 FPGA

TCO Savings and Added Flexibility
Met SLA with less hardware!

* Not a STAC Benchmark
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THANK YOU!

Please check the box for Levyx

and 

Check out our Demo at the Intel Booth!

For more info: sales@levyx.com


