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Global Futures
Systems Database
e Mernll Lynch Cilobal Fomures
Systems dutabase is an informistion deliv
cry system for all of the global rades for
the Memill Lynch Futures and Ciptioms
aren.  The datobase is :I1.II1.|F|_'|.| oy
Ay s SOL Server Version 1000 2P -
mimg on o Bvoeprocessor Sun SPARC 2
with 512 Megabyies of RAM

Mhe database stores the trades and
nocownt balinces for all futures and
options users of Memill Lynch on a glob-
al hasis, The information is available 1o
hath traders and Memill Lynch clients
“This database allows you to access any
milonmation imaginmable regarding youg
gecount with Mermill Lynch in the futures
and options arca.” said Steven Moore,
vlernll Lyneh Propect Manages

“We have o daily database and a his-
torcal database thal are mrror images of
each other thist 1% they contun Lhe
same tables,” expluined Moore. “The
only difference 15 ome contuns the data

\X/

for a single day, after which ic's fushed
The edher contaans the
historical data which is appended o
W have two different tvpes of data
one beng the referentid data, which

and relreshsed

is pocounts, exchanges, firms products,
and product prices; the second being our
nctual riw frsdes and onderfyving data
which hasically represents the account
balances, conlinoed Moo

The daily daiahase consisis of 350

Megabytes of crucial trading information,

while the histonoal datshase
representing 60 duys of trading data

compnses b Lngabyies,
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Download Problems
Every night, Merrill Lynch downboads
overnghil the previous day s markel data
|'mr|||:|||:-.' 1500 megihyles or more “It
is a massive baich job o download all of
thes data ancd sfsest of mlo oure dianly dats
base." e smid. “We have & verv Timaiexd
tiimee window 10 downlead and insen the
il wer have 1o have e dats avialahle
first thing in the moming becouse traders
woill wanid o e how thedr trades imed
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out and clients will wam to see how they
lared ax well, 50 vow can see we have a
hi-__' bump first II'i||-__l in the MR W hien
the system must be available

“The Tirst level of codle wok eghl
howrs o perform the download and insen
tuncticmn, which was wotally unaccep
Memnill Lynch
embarked on a mission to .'.I.II'I'.-.III..|1|:-
resdnce the dowenlosad window. Thesy
I||'|;I'.|:1;,'|| o Svhase 11002 o Bl CUrsors

uble,” Moore sand

which cnabled them to go through the
tabdes row by row and get the data con
versions into the inseris, and developed o
aew sl of indexwes optimized for the data
dowmnlod, Hogh of these sodiwane
changes helped, but the download time
wias sl sax howrs, and snll unscozprabde.
Wi o o lhie |'-:'-i||‘. where we i
not =ee any other software changes that

oar sysiem, soowe siarted booking at van
oiis hardware solwtions.” Moore said
SCur el hards are slliermative was 10
by a 51500000 malti-CPL SPARC
Server 10 or 2000, bat we opted 1o try
a soelnd =st@te disk database accelendor
from Dutpbase Excelleration Sysbems,”

Mermill Lynch installed the DVES sys-
tem, angd the results were pmimedoite sl
dramatic. “The DXES solid state system
alame, wilhioul anyifung else, mone tan
doubled the speed of our download and
insert process,” Moore =aid. "“We have
i Brog bt thas window down o (wo
hawrs

Performance Advantage

‘Lhar enbine dady database and the log



space now reside on the DES solid state
system, which provides us a greal perfor
mance advantage on the gquery side as
well as the download side.” Moore saad.
“a& nice side effect of I:|u|'.-'i||y_ the database
reside on o solid stae disk device is
improved response fime on gueries, L0
hFH.'\:!I.I & much gresler with solid siate
disk technology than conventional disk
technology.

“Fiw |."1i|:|n|'|li|,'_ wir hirve o back up
server which mimics our main server. the
only difference being the backup data-
bize 15 sbhored on conventionnl disk. A
recent query that took 15 seconds e
retneve from conventional disk ook only
three seconds o retrieve from the
DES sysiem

“In a relabional database, you nok
only have doia tables, but also a set of
look-up and reference whles which are
Iimked 1ogether by keys,” Moore
explained. "Owur insen depends on
||:I:|i-."-|n|.1 the matchimg 1), =000 our case
it mokes a great deal of sense (o have
evervthing stored on one very fasi
device,

The Memll Lynch information deliv-
ery svstem. when fully operational, will
lgive more than 1161 Iuj__'lrh imil suppan
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“The DES solid state
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n'f.l_'.'.l'.ll.l.l'.li_:,-' else, more than

idoubled the '-.".H':-'r'! af our
downlood and insert
Process

= Steven Moore

more than 50 simualtaneous users, The
syslem is r.'||'|:|hln.'- ol xupr\-c'-rlinj__l up o
250 users

Data Availability
Diata availability is obviowsly crucial with
a high profile detabase application swch
s this, und Mermll Lynch has experi-
enced no relighility problems wiih the
DES wileti. “We hove used the DES
system for nearly one vear, and we have
mever had a prablem. It has been one
hundred percent relinhle,”™

According to Moore, installing the
DES system is very strighiforwand. “1's
From the sysiems
administrator’s viewpoint, its just like
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installing another disk drive. You simply
define another device on your syatem and
rebenbd the kemiel

“At Mermill Lynch, we have business
poals poomeet, amd ome ol our gpoals was
o dramaticully decrease the time
required 1o download our daily database.”
Moore saud “The DES system has been
an effective tonl that has enabled s 1o
come within our performance window,™

Query Examples

DECISION SUPPMOET: The finance
grgap might want o know how much
ey Memull Lyvnch made on comms
sioms best month, 1t's a SETAPSE CEAMPE,
but requires the summing up of mdllions
el mlliowes. of rovwes from the datnbese 1o
comee up wilh thal simple resull

BATCH: Memill |._-.II|.'!| fas nn apglica-
tion which exiracis the duin from ihe
manirame. FTPs 1l as [ile:s which are

n puscked amd mum as o prooess that msens
phem imlo the vanais mables en e Gl
dwinhase

UL A coustomer maght lag in and ask
iy aee Wi ar her trads conlemaeeas 1o
]l."'al!."'r-\.lul'_l-: whit was hought amd sold
from the aooount.
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