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Stock Data Analysis with DuckDB

1. Common finance data flows and analysis.
a. Trade data
b. Volume Weighted Average Price
c. Pivots
d. OHLC - Candle sticks
e. Making Money with Window Functions

2. QStudio + DuckDB = a powerful tool.



● 14 Years building large data 
platforms in banks to allow 
quants to perform stock data 
analysis.
○ Morgan Stanley, UBS, Citi.

● TimeStored - 2012
○ Data Analysis Tools
○ QStudio - Free SQL Client
○ Pulse - Data Dashboards

I’m super excited by DuckDB

Ryan Hamilton



Simplified Firms Data Flow (Entirely Wrong)
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Finance Use Cases

1. Historical market data storage and analysis.

2. Local Quant analysis
 e.g. Liquidity analysis, PnL analysis, 

profitability per client.

3. Real-time Streaming Calculation Engines
 e.g. Streaming VWAP, Streaming TCA















Stock Data Analysis with DuckDB

1. Common finance data flows and analysis.
a. Trade data
b. Volume Weighted Average Price
c. Pivots
d. OHLC - Candle sticks
e. Making Money with Window Functions

2. QStudio + DuckDB = a powerful tool.
3. Hopefully showing those use-cases explains 

Why I’m excited about DuckDB.







Why I’m super excited about DuckDB.

1. It’s Free.
2. Faster than the mainstream alternatives.
3. Easier to run and cross-platform.
4. Improving more quickly.
5. Awesome python integration.
6. ASOF joins, first/last, nested arrays……
I’ve been waiting over a decade 
for a fast column-oriented database that 
would solve similar problems in finance.





STOP. Thanks. Slido.




