Rimes & BMLL - Expert
Mastering, Exceptional
Market Depth History

Quants, hedge funds and asset managers all need
historical order book data to optimize strategies and
performance. However, reconciling this high-frequency,
high-fidelity data with enterprise systems, security
masters and other market sources is fraught with
difficulty and mapping transaction-level identifiers to
internal securities can take weeks if not months.

Rimes strategic partnership with BMLL provides clients with
access to a broad range of historical market depth data covering
equities, ETFs, futures and options. Rimes ingests this complex
data, using unique security identifiers to link a client’s universe

of securities automatically to a BMLL universe of historical data.
BMLL's harmonized, high-quality historical order book data is then
directly integrated into the client’s systems, delivering ready-to-
use, audit-ready metrics mapped to the client’s security master.

Why Rimes

+ Client-centric service model

+ Recognized data quality and governance

» Deep relationships with 800+ data providers
0  44m+ indexes
O 140k data feeds delivered daily

o Extensive coverage of ETF, ESG, Private and Digital asset data

www.rimes.com

SMLL

Historical order book data
operationally usable — no

more isolated datasets, schema
mismatches or governance gaps
Complex and costly data ingestion
pipelines no longer needed, reducing
integration load and standardizing
quality assurance for unified delivery
Quants gain immediate access

to clean, aligned metrics for faster
research cycles

Trading and Portfolio Managers
benefit from improved trading
strategy backtesting, execution
analysis and venue insights
Compliance teams benefit from
fully auditable, lineage-preserving
analytics with full traceability to raw
price change data through mastered
lineage

ClOs and CDOs achieve true
interoperability across their vendor
stack
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Solving institutional Comprehensive
h Dataset Coverage
buy-side challenges

Venues
120+ trading venues, ranging from

Rimes and BMLL together deliver audit-ready, high-quality primary venues, ATSs, MTFs and RFQs

market microstructure intelligence, covering equities, ETFs,
futures and options. Trading, quant, risk and compliance
teams can access the same mastered, interoperable

datasets, ensuring that they are operating from the same data
foundation for audit-ready, high-quality market microstructure
intelligence supporting all data-driven decisions.

Asset Class
Equities, ETFs, futures and options

Geography
Global coverage across all major
developed and emerging markets

Complete & accurate historical datasets: high-quality normalised T+1 market datasets,
reducing data management time by 90%

% Scalable cloud-based tooling: datasets via cloud-hosted platforms, reducing analytic

generation time to 3-5 minutes across an entire portfolio

(@) Dedicated quant support: client-facing data science team provides high-quality support,
O enabling workflows across alpha generation, market structure research, TCA and other
9 phag
quantitative use cases to be quickly and easily replicated and optimized

@ Accessible datasets & analytics: data feeds via simple SQL and Python APIs reduce barriers
"

to insight by enabling a range of users to access and query the data

Full data governance: well-documented, standardised datasets, easily integrated into
clients’ environments, ensuring complete data governance

About Rimes

Rimes provides transformative enterprise data management and investment intelligence solutions to
the global investment community. Driven by our passion for solving the most complex data problems, we
provide our clients with investment intelligence that powers more than US$ 75 trillion in AUM annually. The
world’s leading institutional investors, asset managers and service providers rely on Rimes to help them
make better investment decisions using accurate information and industry-leading technology. For more
information, please visit www.rimes.com.
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