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Background

Team with decades of experience building low-latency trading software and large-scale 
databases

Fastest growing open source time-series database

Raised funding from top US Venture Capital firms who previously invested in: Redis 
Labs, GitLab, Docker, Airbnb, Stripe, Dropbox, Cruise, Mulesoft



Database Popularity (DB-Engines.com)

Source: https://db-engines.com/en/ranking/time+series+dbms

QuestDB 

growing 

meaningfully 

YoY



Thousands of users

⬑ in Financial Services
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AerospaceGlobal banks

Hedge funds

Financial exchanges
Technology

Crypto Telco

Central banks

Space

Data intelligence

Energy

Our focus: financial markets



QuestDB under the hood

⬑ Built from scratch for performance
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Ideal data layout for fast queries: 
Columnar store & time partitioned 

Relational model: Tables, ASOF JOINs, SQL

Heavy parallelism: SIMD instructions, SQL JIT 
Compiler 

trades

ts    price    symbol     qty

ts01   178.08   JPM       1000
ts02   148.66   V          400
ts03   424.86   JNJ       5000
ts04   178.09   AMD        100
ts05   505.08   BAC       2500
ts06   394.14   KO        2000
…           …   …            …     

Built from scratch for market data
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Streaming Data 

X hours old

Streaming on the way in 

5M rows/sec/server

Open format storage on 

the way out

Columnar 

format

Open formats and tiered storage

Object store / NAS 



Benefits of QuestDB

No vendor lock-in: Open formats (Parquet & Arrow), open source

Lower TCO: Easy access via SQL, cost-efficient data retention, low Maintenance

Performance for market data: Fast ingestion, millisecond queries, efficient handling of 
order book data



Lightning-fast queries

⬑ with SQL 



SAMPLE BY

SELECT

timestamp,

vwap(price, amount) AS vwap_price

FROM trades

WHERE symbol = ‘BTC-USD’

SAMPLE BY 15m



LATEST ON

select * from

trades

latest on

timestamp

partition by

symbol, side



Order book functions

Execution price for a buy order of a given size (5k shares) minus 

best ask price for a given time range



https://demo.questdb.io/ https://github.com/questdb

https://demo.questdb.io/
https://github.com/questdb
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