SMLL

BMLL Data Feed

p
Daily Analytics

Date: 2026-02-09




11. Introduction

The BMLL Data Feed: Daily Analytics provides daily metrics derived from level 3 order and trades data. It

provides detailed insight and understanding of the full depth orderbook, without having to directly pull,
manage and query petabytes of level 3 data.

1.2. Dataset schema

Basic Types
Type Content Text representation
BOOLEAN A True or False boolean value. 10
INT32 A 32 bit signed integer. 12345
INT64 A 64 bit signed integer. 12345
DOUBLE IEEE 64-bit floating point value. 123.4567
BYTE_ARRAY An arbitrarily long byte array. “‘VODAFONE GROUP”
A number with defined precision (total digits
allowed) and scale (number of digits allowed to the
NUMBER right of the decimal point). Unless otherwise 12345
specified, the default is precision 38 and scale O.
Variable length string up to 500 characters. May
contain quotes and special characters. All text will [, )
VARCHAR be utf8-encoded unless indicated differently. Ticker VODAFONE GROUP
and IS0 codes should be ASCIl compatible.
TIMESTAMP_NTZ Nanosecond; since 1970 in UTC. Timestamp will be 50220302-11:23 5712345789
represented in 1SO format in text format.
FLOAT IEEE 64-bit floating point value. 123.4567
A calendar date consisting of a year, month, and
DATE day, without including any time or time zone 2025-01-01
components.
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1.3. Schema

One row in the dataset corresponds to a single, atomic event during the trading dav.

Field Name
(Snowflake /
Databricks)

Field Name
(Parquet)

Type
(Snowflake /
Databricks)

Type
(Parquet)

Description

TRADING_DATE

TradingDate

DATE

INT32

The specific date on which the metric
was calculated.

LISTING_ID

Listingld

NUMBER

INTE4

The BMLL Listingld are used to
identify a specific instrument on a
market venue (trading venue or
reporting venue). BMLL listings
identify uniquely every ticker on the
venue and remain attached to the
instrument even when a ticker
change occurs - through changes of
primary instrument identifier (such
as ISIN changes) can cause new
listing_id to be issued.

INSTRUMENT_
D

Instrumentld

NUMBER

INTE4

The BMLL identifier of the BMLL
instrument. BMLL instruments are
designed to connect listings of a
designated underlying asset when
they are issued with similar
conditions (i.e. same quoting
currency, geographical, legislation
region, primary reference venue).

MIC

MIC

VARCHAR

BYTE_ARRA
Y

The Market Identifier Code (MIC) is
used to uniquely identify the
exchange for which the trade is
reported.

OPOL

OPOL

VARCHAR

BYTE_ARRA
Y

Original Place Of Listing for the
Instrument.

TICKER

Ticker

VARCHAR

BYTE_ARRA
Y

The ticker is provided by the
exchange.

CURRENCY_CO
DE

CurrencyCode

VARCHAR

BYTE_ARRA
Y

Currency associated with the listing.
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Field Name
(Snowflake /
Databricks)

Field Name
(Parquet)

Type
(Snowflake /
Databricks)

Type
(Parquet)

Description

TRADE_COUNT
_Bl

TradeCountBi

FLOAT

DOUBLE

The number of executions classified
as bilateral addressable. This
corresponds to the liquidity that is
part of the price forming process,
but requires a bilateral agreement
between two parties to be accessible.

TRADE_COUNT
_DARK

TradeCountDar
k

FLOAT

DOUBLE

The number of executions classified
as dark addressable. This
corresponds to the liquidity that is
open to all market participants, but
has limited or is exempt from
pre-trade transparency disclosure.

TRADE_COUNT
_uT

TradeCountLit

FLOAT

DOUBLE

The number of executions classified
as lit addressable. This corresponds
to liquidity open to all market
participants, has full pre-trade
transparency and can be used for
benchmark and reference price
calculations.

TRADE_COUNT
_NON

TradeCountNon

FLOAT

DOUBLE

The number of executions classified
as non-addressable. This
corresponds to the liquidity that is
not part of the price forming
process, or open to general market
participants.

TRADE_NOQOTIO
NAL_BI

TradeNotionalB
i

FLOAT

DOUBLE

The notional value traded classified
as bilateral addressable. This
corresponds to the liquidity that is
part of the price forming process,
but requires a bilateral agreement
between two parties to be accessible.

TRADE_NOTIO
NAL_DARK

TradeNotionalD
ark

FLOAT

DOUBLE

The notional value traded classified
as dark addressable. This
corresponds to the liquidity that is
open to all market participants, but
has limited or is exempt from
pre-trade transparency disclosure.
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Field Name
(Snowflake /
Databricks)

Field Name
(Parquet)

Type
(Snowflake /
Databricks)

Type
(Parquet)

Description

TRADE_NOQOTIO
NAL_LIT

TradeNotionallL
it

FLOAT

DOUBLE

The notional value traded classified
as lit addressable. This corresponds
to liquidity open to all market
participants, has full pre-trade
transparency and can be used for
benchmark and reference price
calculations.

TRADE_NOQOTIO
NAL_NON

TradeNotionalN
on

FLOAT

DOUBLE

The notional value traded classified
as non-addressable. This
corresponds to the liquidity that is
not part of the price forming
process, or open to general market
participants.

TRADE_VOLUM
E_BI

TradeVolumeBi

FLOAT

DOUBLE

The number of shares trades
classified as bilateral addressable.
This corresponds to the liquidity that
is part of the price forming process,
but requires a bilateral agreement
between two parties to be accessible.

TRADE_VOLUM
E_DARK

TradeVolumeD
ark

FLOAT

DOUBLE

The number of shares trades
classified as dark addressable. This
corresponds to the liquidity that is
open to all market participants, but
has limited or is exempt from
pre-trade transparency disclosure.

TRADE_VOLUM
E_LIT

TradeVolumeli
t

FLOAT

DOUBLE

The number of shares trades
classified as lit addressable. This
corresponds to liquidity open to all
market participants, has full
pre-trade transparency and can be
used for benchmark and reference
price calculations.

TRADE_VOLUM
E_NON

TradeVolumeN
on

FLOAT

DOUBLE

The number of shares trades
classified as non-addressable. This
corresponds to the liquidity that is
not part of the price forming
process, or open to general market
participants.
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Field Name . Type
(Snowflake / F(Igf_:: N:er:l)e (Snowflake / (P:'Yp:e ) Description
Databricks) 9 Databricks) q
The first executed price in the time
FIRST First FIOAT DOUBLE interval, considering only periods of
continuous trading.
The final executed price in the time
LAST Last FLOAT DOUBLE interval, considering only periods of
continuous trading.
The highest executed price in the
HIGH High FLOAT DOUBLE time interval, considering only
periods of continuous trading.
The lowest executed price in the time
LOW Low FLOAT DOUBLE interval, considering only periods of
continuous trading.
The first midpoint price in the time
FlRST—,}MDPOW FirstMidpoint FLOAT DOUBLE interval, considering only periods of
continuous trading.
The highest midpoint price in the
HIGH_I\1/\_IDPOIN HighMidpoint FLOAT DOUBLE time interval, considering only
periods of continuous trading.
The lowest midpoint price in the time
LOW—I\?_IDPCNN LowMidpoint FLOAT DOUBLE interval, considering only periods of
continuous trading.
The final midpoint price in the time
LAST—,;/_HDPOlN LastMidpoint FLOAT DOUBLE interval, considering only periods of
continuous trading.
VWAP Vwap FLOAT DOUBLE ;/Silcueme—wmghted average executed
TWAP Twap FLOAT DOUBLE T|me—we|ghted average executed
price.
The mean bid-ask spread in the time
SPRE\AAEDA—I\?PS— SpreadrE]%pSI\/\ea FLOAT DOUBLE interval, given in basis points relative

to the mean mid-point price.
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Field Name . Type
(Snowflake / F(Igf_:: N:er:l)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The time-weighted mean bid-ask
SPREAD_BPS_ spread in the time interval, given in
TWA SpreadBpsTwa FLOAT DOUBLE basis points relative to the
time-weighted mean mid-point price.
The volume-weighted mean bid-ask
spread in the time interval, given in
SPREAD_BPS_ SpreadBpsVwa FLOAT DOUBLE basis points relative to the
VWA . . .
volume-weighted mean mid-point
price.
SPREAD_ABS_ | SpreadAbsMea FLOAT DOUBLE The mean.b|d—§5k s.pread. in the time
MEAN n interval, given in price units.
The time-weighted mean bid-ask
SPRE¢V[:/—AABS— SpreadAbsTwa FLOAT DOUBLE | spread in the time interval, given in
price units.
The volume-weighted mean bid-ask
SPRE\'?\E)V—AABS— SpreadAbsVwa FLOAT DOUBLE | spread in the time interval, given in
price units.
SPREAD_TICKS | SpreadTicksMe FLOAT DOUBLE The mean-b|d—§5k-5preaq in the time
_MEAN an interval, given in ticks(price steps).
. The time-weighted mean bid-ask
SPREAD_TICKS | SpreadTicksTw FLOAT DOUBLE | spread in the time interval, given in
_TWA a . .
ticks(price steps).
. The volume-weighted mean bid-ask
SPREAD_TICKS | SpreadTicksvw FLOAT DOUBLE | spread in the time interval, given in
_VWA a . .
ticks(price steps).
SPREAD_LAST |  SpreadLast FLOAT pousLe | Ihelastbid-ask spreadin the time
interval, given in price units.
The last bid-ask spread in the time
SPREAD_BPS_ SpreadBpsLast FLOAT DOUBLE interval, given in basis points relative
LAST . . .
to the mid-point price.
SPREAD_TICKS | SpreadTicksLas FLOAT DOUBLE The last b!d—ask spread in the time
_LAST t interval, given in ticks(price steps).
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Field Name . Type
(Snowflake / F(ISE:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The time-weighted average sweep to
SWEEP_TO_FIL CweenToFill25 fill price for the ask side of the book.
L_ 25K _USD_A kUsdzskPrice FLOAT DOUBLE This is calculated as the worst price

SK_BPS reached to fill an order of 525k
notional at every order book event.
The time-weighted average sweep to

SWEEP_TO_FIL CweenToFill25 fill price for the bid side of the book.
L_25K_USD_BI kUsd%idPrice FLOAT DOUBLE This is calculated as the worst price
D_PRICE reached to fill an order of $25k
notional at every order book event.
The time-weighted average sweep to
SWEEP_TO_FIL . fill price spread_ bgtween both sides
SweepToFill25 of the book. This is calculated from
L_25K_USD_S FLOAT DOUBLE . .

PREAD kUsdSpread the worst price reached to fill an
order of $25k notional at every order
book event.

The fraction of time for which the
SWEEP_TO_FIL SweepToFill25 notional could be filled for the ask
L_25K_USD_A . side of the book. This is calculated as
SK_FILL_FRAC kUSd?tSiEEIUFra FLOAT DOUBLE the worst price reached to fill an
TION order of $25k notional at every order
book event.
The fraction of time for which the
SWEEP_TO_FIL SweepToFill25 notional could be filled for the bid
L_25K_USD_BI . side of the book. This is calculated as
D_FILL_FRACTI kUsdE?i(il;llFrac FLOAT DOUBLE the worst price reached to fill an
ON order of $25k notional at every order
book event.
The time-weighted average sweep to
SWEEP_TO_FIL cweenToFill50 fill price for the ask side of the book.
L50K_USD_AS kUde/)XskPrice FLOAT DOUBLE This is calculated as the worst price
K_PRICE reached to fill an order of S50k
notional at every order book event.
The time-weighted average sweep to
SWEEP_TO_FIL SweepToFill50 fill price for the bid side of the book.
L50K_USD_BID kUSdF|)3idPI’iCE FLOAT DOUBLE This is calculated as the worst price
_PRICE reached to fill an order of S50k

notional at every order book event.
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Field Name . Type
(Snowflake / F(ISE:: N;QT)E (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The time-weighted average sweep to
L50K_USD_SP P FLOAT DOUBLE » .

READ kUsdSpread the worst price reached to fill an
order of $50k notional at every
order book event.

The fraction of time for which the
SWEEP_TO_FIL SweepToFill50 notional could be filled for the ask
L_50K_USD_A . side of the book. This is calculated as
SK_FILL_FRAC kUsd,CAtsilc;?llFra FLOAT DOUBLE the worst price reached to fill an

TION order of 550k notional at every
order book event.

The fraction of time for which the
SWEEP_TO_FIL SweepToFill50 notional could be filled for the bid
L_50K_USD_BI . side of the book. This is calculated as
D_FILL_FRACTI kUsdB;liil;lllFrac FLOAT DOUBLE the worst price reached to fill an
ON order of $50k notional at every
order book event.
The time-weighted average sweep to
SWEEP_TO_FIL SweepToFillI00 fill price for the ask side of the book.
L_100K_USD _ kUsdpAskPrice FLOAT DOUBLE This is calculated as the worst price
ASK_PRICE reached to fill an order of $100k
notional at every order book event.
The time-weighted average sweep to
SWEEP_TO_FIL SweenTofillI00 fill price for the bid side of the book.
L_100K_USD_B kUsgBidPrice FLOAT DOUBLE This is calculated as the worst price
ID_PRICE reached to fill an order of 5100k
notional at every order book event.
The time-weighted average sweep to
SWEEP_TO_FIL | ¢ o rorition of the boak. T 2 taloulated rom
L_100K_USD_S P FLOAT DOUBLE » .
PREAD kUsdSpread the worst price reached to fill an

order of $100k notional at every
order book event.
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Field Name . Type
(Snowflake / F(ISE:: N;QT)E (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The fraction of time for which the
SWEEP_TO_FIL SweepToFill100 notional could be filled for the ask
L_100K_USD_ . side of the book. This is calculated as
ASK_FILL_FRA kUsd,CAtsilc;?llFra FLOAT DOUBLE the worst price reached to fill an
CTION order of $100k notional at every
order book event.
The fraction of time for which the
SWEEP_TO_FIL SweepToFill100 notional could be filled for the bid
L_100K_USD_B . side of the book. This is calculated as
ID_FILL_FRACT kUsdE?i((j)l:llFrac FLOAT DOUBLE the worst price reached to fill an
ION order of $100k notional at every
order book event.
The time-weighted average sweep to
SWEEP_TO_FIL CweebTofillo5 fill price for the ask side of the book.
L_250K_USD_ OkUscFi)AskPrice FLOAT DOUBLE This is calculated as the worst price
ASK_PRICE reached to fill an order of $250k
notional at every order book event.
The time-weighted average sweep to
SWEEP_TO_FIL CweenToFill25 fill price for the bid side of the book.
L_250K_USD__ OkUsgBidPrice FLOAT DOUBLE This is calculated as the worst price
BID_PRICE reached to fill an order of $250k
notional at every order book event.
The time-weighted average sweep to
SWEEP_TO_FIL . fill price Spreaq bgtween both sides
SweepToFill25 of the book. This is calculated from
L_250K_USD_ FLOAT DOUBLE . .
SPREAD OkUsdSpread the worst price reached to fill an
order of $250k notional at every
order book event.
The fraction of time for which the
SWEEP_TO_FIL SweepToFill25 notional could be filled for the ask
L_250K_USD_ . side of the book. This is calculated as
ASK_FILL_FRA UkUSadC/;SOknFluFr FLOAT DOUBLE the worst price reached to fill an
CTION order of 5250k notional at every

order book event.

SMLL




BMLL Data Feed: Daily Analytics

-

Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The fraction of time for which the
SWEEP_TO_FIL SweepToFill25 notional could be filled for the bid
L_250K_USD_ . side of the book. This is calculated as
BID_FILL_FRAC OkUS(itBigj:ﬂlFra FLOAT DOUBLE the worst price reached to fill an
TION order of 5250k notional at every
order book event.
LIQUIDITY_AT o The time weighted average amount
: ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
skioBPs_NoTI | NBROASKIObpS | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
Notional
ONAL
LIQUIDITY_AT L The time weighted average amount
" — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK10BPS_ORDE hBboAskiObps FLOAT DOUBLE BBO up to 'Include’ BPS/levels.
Orders
RS
LIQUIDITY_AT o The time weighted average amount
N ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SKIOBPS_SHAR | NBPOAsKIObps | FLOAT DOUBLE | 550 up to ‘Include’ BPS/levels.
Shares
ES
LIQUIDITY_AT L The time weighted average amount
¥ ~ = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D10BPS_NOTIo | NBPOBId10bRSN | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
otional
NAL
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D10BPS_orpe | MBPOBIdI0bpSO | FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
rders
RS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
DI0BPS_SHAR | "EPOBIdIObpSS | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
hares
ES
LIQUIDITY_AT L The time weighted average amount
Ny ~ | LiquidityAtDept :
DEPTH_BBO_A of notional/orders/shares around the
sk30Bps_NoTi | NBPOAsK3O0bps | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
ONAL Notional
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Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
LIQUIDITY_AT o The time weighted average amount
" —  — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
sk308PS_ORD | NBPOAsKk30bps | FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
Orders
ERS
LIQUIDITY_AT o The time weighted average amount
Ny ~ | LiquidityAtDept :
DEPTH_BBO_A of notional/orders/shares around the
sK308PS_SHA | MBPOAsKk3Obps | FLOAT DOUBLE | 530 up to ‘Include’ BPS/levels.
Shares
RES
LIQUIDITY_AT A, The time weighted average amount
¥ o | LiquidityAtDept .
DEPTH_BBO_BI ) of notional/orders/shares around the
D30BPS_NoTio | MBPOBId30bps FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
Notional
NAL
LIQUIDITY_AT R, The time weighted average amount
¥ ~ = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D30BPS_oRDE | NBPOBId30bps FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
Orders
RS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D30BPS_SHAR hBboBid30bps FLOAT DOUBLE BBO up to 'Include’ BPS/levels.
Shares
ES
LIQUIDITY_AT A, The time weighted average amount
N ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK50BPS_NOTI | NBPOASKSObps | FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
Notional
ONAL
LIQUIDITY_AT o The time weighted average amount
Ny ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK50BPS_ORD | MBPOASKSObpS | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
Orders
ERS
LIQUIDITY_AT o The time weighted average amount
N — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK50BPS_GHA | NBPOAsKkSObps | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
Shares
RES
LIQUIDITY_AT A, The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D50BPS_NoTIo | "BROBId50bps FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
NAL Notional
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Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D50BPS_ORDE | MBPOBId50bps FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
Orders
RS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept :
DEPTH_BBO_BI . of notional/orders/shares around the
D50BPS_SHAR | NBPOBIdS0bps | FLOAT DOUBLE | 530 up to ‘Include’ BPS/levels.
Shares
ES
LIQUIDITY_AT A, The time weighted average amount
N | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVELT_NO hBSEﬁ;}gnLaelV el | FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
TIONAL
LIQUIDITY_AT R, The time weighted average amount
Ny ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVELT OR | NBROAskiLevel | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT o The time weighted average amount
Ny — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL] oH | NBRoAskiLevel | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT A, The time weighted average amount
¥ 5 | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LeveL]_No | MBRoBiditevels | FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
Notional
IONAL
LIQUIDITY_AT o The time weighted average amount
¥ ~ = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVELT_ORp | MBPoBiditevels | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
Orders
ERS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVELT SHA | NBPoBiditevels | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
Shares
RES
LIQUIDITY_AT A, The time weighted average amount
" — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL2_N thmii‘fnLa‘i"el FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
OTIONAL
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Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
LIQUIDITY_AT o The time weighted average amount
" —  — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL2_OR | NBPoAskaLevel | FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT o The time weighted average amount
Ny ~ | LiquidityAtDept :
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL2 oH | NBPoAskaLevel | FLOAT DOUBLE | 530 up to ‘Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT A, The time weighted average amount
¥ o | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL2_NO thﬁgfjnL:lv el | FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
TIONAL
LIQUIDITY_AT R, The time weighted average amount
¥ ~ = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL2 OR | NBboBidetevel |- FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL2 oH | MBPoBidelevel | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT A, The time weighted average amount
N ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL3_N hBZi@i::)BnLaelvel FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
OTIONAL
LIQUIDITY_AT o The time weighted average amount
Ny ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL3_OR | NBPoAsk3Level | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT o The time weighted average amount
N — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL3_oH | NBPoAsk3Level | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT A, The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL3_No | BRoBid3tevel | FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
TIONAL sNotional
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Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL3_OR | MBPoBid3Level FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept :
DEPTH_BBO_BI ) of notional/orders/shares around the
D_LEVEL3_oH | MBPoBid3Level FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT o The time weighted average amount
N | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL4 N hBZﬁgiﬁﬁ"El FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
OTIONAL
LIQUIDITY_AT o The time weighted average amount
Ny ~ | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL4 OR | NBPoAskalevel | FLOAT DOUBLE | 550 up to 'Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT . The time weighted average amount
Ny — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVELs4 o | NBPOAskalevel |- FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT o The time weighted average amount
¥ 5 | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL4_NO hBSEE't‘Ij;*nL:lV el | FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
TIONAL
LIQUIDITY_AT o The time weighted average amount
¥ ~ = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL4 OR | NBPoBidatevel FLOAT DOUBLE | 550 up to 'Include’ BPS/levels,
sOrders
DERS
LIQUIDITY_AT . The time weighted average amount
¥ — — | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL4 oH | NBPoBidalevel FLOAT DOUBLE 1 BB up to Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT o The time weighted average amount
" — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL5_N thmii'fnLde FLOAT DOUBLE | 550 up to ‘Include’ BPS/levels.
OTIONAL
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Databricks) 9 Databricks) q
LIQUIDITY_AT L The time weighted average amount
" —  — | LiquidityAtDept .
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVEL5_O thggfger:Vd FLOAT DOUBLE | 550 up to ‘Include’ BPS/levels.
RDERS
LIQUIDITY_AT o The time weighted average amount
Ny ~ | LiquidityAtDept :
DEPTH_BBO_A of notional/orders/shares around the
SK_LEVELS_sH | MBPOAskSLevel | FLOAT DOUBLE 1 BBO up to 'Include’ BPS/levels.
sShares
ARES
LIQUIDITY_AT A, The time weighted average amount
¥ o | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVEL5_NO hBZEE't‘ijsnLaelV el FLoAT DOUBLE 1 BBO up to 'Include’ BPS/levels.
TIONAL
LIQUIDITY_AT R, The time weighted average amount
¥ ~ = | LiquidityAtDept .
DEPTH_BBO_BI ) of notional/orders/shares around the
D_LEVELs oR | NBRoBidSLevel | FLOAT DOUBLE | BBQ up to ‘Include’ BPS/levels.
sOrders
DERS
LIQUIDITY_AT o The time weighted average amount
¥ ~— = | LiquidityAtDept .
DEPTH_BBO_BI . of notional/orders/shares around the
D_LEVELS_gH | NBPoBidslevel | FLOAT DOUBLE | 330 up to ‘Include’ BPS/levels.
sShares
ARES
The volume of aggressive asks
FILLS_AT_ASK FillsAtAsk FLOAT DOUBLE | executed as a percentage of the total
volume traded in that period.
The volume of aggressive bids
FILLS_AT_BID FillsAtBid FLOAT DOUBLE | executed as a percentage of the total
volume traded in that period.
The volume of aggressive asks
FILLS_AT_ASK | FillsAtAskLevel executed 1 tick or more away from
_LEVELT 1 FLOAT DOUBLE the best offer, as a percentage of the
total volume traded in that period.
The volume of aggressive bids
FILLS_AT _BID_ | _. . executed 1 tick or more away from
LEVELT FillsAtBidLevell FLOAT DOUBLE the best bid, as a percentage of the

total volume traded in that period.

SMLL




BMLL Data Feed: Daily Analytics

-

Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The volume of aggressive asks
FILLS_AT_ASK | FillsAtAskLevel executed 2 ticks or more away from
_LEVEL2 2 FLOAT DOUBLE the best offer, as a percentage of the
total volume traded in that period.
The volume of aggressive bids
FILLS_AT BID_ | FillsAtBidLevel executed 2 ticks or more away from
LEVEL2 2 FLOAT DOUBLE the best bid, as a percentage of the
total volume traded in that period.
The volume of aggressive asks
FILLS_AT_ASK | FillsAtAskLevel executed 3 ticks or more away from
_LEVEL3 3 FLOAT DOUBLE the best offer, as a percentage of the
total volume traded in that period.
The volume of aggressive bids
FILLS_AT _BID_ | FillsAtBidLevel executed 3 ticks or more away from
LEVEL3 3 FLOAT DOUBLE the best bid, as a percentage of the
total volume traded in that period.
MODIFY_COUN | ModifyCountAs The number of ask orders that were
T_ASK k FLOAT DOUBLE modified.
MODIFY_VOLU ModifvVolume The total change in volume of ask
ME_DELTA_AS v FLOAT DOUBLE orders due to orders being modified.
K DeltaAsk
MODIFY_VOLU | ModifyVolume The total volume of modified ask
ME_NEW_ASK NewAsk FLOAT DOUBLE orders, after being modified.
MODIFY_VOLU | ModifyVolume The total volume of modified ask
ME_OLD_ASK OldAsk FLOAT DOUBLE orders, prior to being modified.
MODIFY_COUN | ModifyCountBi ELOAT DOUBLE The r.u.meer of bid orders that were
T _BID d modified.
MODIFY_VOLU | ModifyVolume The total change in the volume of bid
ME_DELTA_BID DeltaBid FLOAT DOUBLE orders due to orders being modified.
MODIFY_VOLU | ModifyVolume The total volume of modified bid
ME_NEW_BID NewBid FLOAT DOUBLE orders, after being modified.
MODIFY_VOLU | ModifyVolume The total volume of modified bid
ME_OLD_BID OldBid FLOAT DOUBLE orders, prior to being modified.
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DELETE_COUN | DeleteCountAs The number of ask orders that were
T_ASK k FLOAT DOUBLE deleted.
DELETE_VOLU | DeleteVolumeA FLOAT DOUBLE The total volume of deleted ask
ME_ASK sk orders.
DELETE_COUN DeleteCountBid FLOAT DOUBLE The number of bid orders that were
T BID deleted.
DELETE_VOLU DeleteYolumeB FLOAT DOUBLE The total volume of deleted bid
ME_BID id orders.
REPLACE_COU | ReplaceCountA FLOAT DOUBLE The number of ask orders that were
NT_ASK sk replaced.
REPLACE_VOL ReblaceVolume The total change in volume of ask
UME_DELTA_A P FLOAT DOUBLE orders due to orders being replaced.
<K DeltaAsk
REPLACE_VOL ReplaceVolume The total volume of replaced ask
UME_NEW_AS P FLOAT DOUBLE | orders, after being replaced.
K NewAsk
REPLACE_VOL | ReplaceVolume The total volume of replaced ask
UME_OLD_ASK OldAsk FLOAT DOUBLE orders, prior to being replaced.
REPLACE_COU | ReplaceCountBi FLOAT DOUBLE The number of bid orders that were
NT_BID d replaced.
REPLACE_VOL ReplaceVolume The total change in volume of bid
UME_DELTA_BI P : FLOAT DOUBLE orders due to orders being replaced.
D DeltaBid
REPLACE_VOL | ReplaceVolume The total volume of replaced bid
UME_NEW_BID NewBid FLOAT DOUBLE orders, after being replaced.
REPLACE_VOL | ReplaceVolume The total volume of replaced bid
UME_OLD_BID OldBid FLOAT DOUBLE orders, prior to being replaced.
EXECUTED_CO | ExecutedCount The number of ask orders that were
UNT_ASK Ask FLOAT DOUBLE executed.
EXECUTED_VO | ExecutedVolu The total volume of executed ask
LUME_ASK meAsk FLOAT DOUBLE orders.
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EXECUTED_CO | ExecutedCount The number of bid orders that were
UNT_BID Bid FLOAT DOUBLE executed.
EXECUTED_VO | ExecutedVolu The total volume of executed bid
LUME_BID meBid FLOAT DOUBLE orders.
INSERT_COUNT InsertCountAsk FLOAT DOUBLE The number of ask orders that were
_ASK inserted.
INSERT_VOLU | InsertVolumeA The total volume of inserted ask
ME_ASK sk FLOAT DOUBLE orders.
INSERT_COUNT InsertCountBid FLOAT DOUBLE The number of bid orders that were
_BID inserted.
INSERT_VOLU | InsertVolumeBi FLOAT DOUBLE The total volume of inserted bid
ME_BID d orders.
The total amount of time during the
TIME_AT_CBBO | TimeAtCbboDu continuous trading period where
_DURATION ration FLOAT DOUBLE there is at least one order equal to
the bid price of the CBBO.
The total amount of time during the
continuous trading period where
TIME_AT_CBB_ | TimeAtChbDur there is at least one order equal to
DURATION ation FLOAT DOUBLE the bid price and simultaneously at
least one order equal to the ask price
of the CBBO.
The total amount of time during the
TIME_AT_CBO_ | TimeAtCbhoDur continuous trading period where
DURATION ation FLOAT DOUBLE there is at least one order equal to
the ask price of the CBBO.
The percentage of time during the
TIME_AT_CBBO | TimeAtCbboPer continuous trading period where
_PERCENTAGE centage FLOAT DOUBLE there is at least one order equal to

the bid price of the CBBO.
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The percentage of time during the
continuous trading period where
TIME_AT_CBB_ | TimeAtCbbPerc there is at least one order equal to
PERCENTAGE entage FLOAT DOUBLE the bid price and simultaneously at
least one order equal to the ask price
of the CBBO.
The percentage of time during the
TIME_AT_CBO_ | TimeAtCboPerc continuous trading period where
PERCENTAGE entage FLOAT DOUBLE there is at least one order equal to
the ask price of the CBBO.
A
_REF_DURATIO . FLOAT DOUBLE acing period w
N Duration there was a bid side of the
consolidated book.
TIME_AT_CBB_ | TimeAtCbbRef The total amount of time in the
REF_DURATION Duration FLOAT DOUBLE continuous trading period.
The total amount of time in the
TIME_AT_CBO_ | TimeAtCboRef continuous trading period where
REF_DURATION Duration FLOAT DOUBLE there was an ask side of the
consolidated book.
The total amount of time during the
EXCLUSIVE_TI ExclusiveTimeA continuous trading period where
ME_AT_CBBO_ tChboDuration FLOAT DOUBLE there is exactly one venue with an
DURATION order equal to the bid price of the
CBBO.
The total amount of time during the
continuous trading period where
EXCLUSIVE_TI ExclusiveTimeA there is exactly one venue with an
ME_AT CBB_D tChbDuration FLOAT DOUBLE order equal to the bid price and
URATION simultaneously exactly one venue
with an order equal to the ask price
of the CBBO.
The total amount of time during the
EXCLUSIVE_TI ExclusiveTimeA continuous trading period where
ME_AT _CBO_D tChoDuration FLOAT DOUBLE there is exactly one venue with an
URATION order equal to the ask price of the
CBBO.
20
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The percentage of time during the

EXCLUSIVE_TI | ExclusiveTimeA continuous trading period where
ME_AT _CBBO_ | tCbboPercenta FLOAT DOUBLE there is exactly one venue with an

PERCENTAGE ge order equal to the bid price of the

CBBO.
The percentage of time during the
continuous trading period where

EXCLUSIVE_TI | ExclusiveTimeA there is exactly one venue with an
ME_AT_CBB_P | tCbbPercentag FLOAT DOUBLE | order equal to the bid price and

ERCENTAGE e simultaneously exactly one venue
with an order equal to the ask price
of the CBBO.

The percentage of time during the

EXCLUSIVE_TI | ExclusiveTimeA continuous trading period where
ME_AT_CBO_P | tCboPercentag FLOAT DOUBLE there is exactly one venue with an

ERCENTAGE e order equal to the ask price of the
CBBO.

EXCLUSIVE_TI | ExclusiveTimeA Igﬁtfsiluas”;fa‘ﬁ o te'::)ed'cv:;ere
ME_AT_CBBO_ | tCbboRefDurati | FLOAT DOUBLE | ool ane st
REF_DURATION on consolidated best bid price.

The total amount of time in the

EXCLUSIVE_TI | ExclusiveTimeA continuous trading period where
ME_AT_CBB_R | tCbbRefDuratio FLOAT DOUBLE exactly one venue was
EF_DURATION n simultaneously at the consolidated

best bid and best ask price.

EXCLUSIVE_TI | ExclusiveTimeA Igﬁtfsiluas”;fa‘é:‘; o g:oedlcv:;e
ME_AT_CBO_R | tChoRefDuratio | FLOAT DOUBLE &P

exactly one venue was at the
EF_DURATION n . .

consolidated best ask price.

The ratio of the total number of

executions on the lit order book at

((:]BLJBC?T_ETRR,AA?'TC? CbeJF:zSiEQUOt FLOAT DOUBLE | the CBBO price to the number of

: - orders placed on the lit order book at

the CBBO price.

CBBO_TRADE_ | CbboTradeVolu The total number of executions on

VOLUME me FLOAT DOUBLE the lit order book at the CBBO price.

21
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The total number of orders placed
CBBO_QUOTE_ | CbboQuoteVolu | ¢ oz DOUBLE | on the lit order book at the CBBO
VOLUME me .
price.
The time-weighted average of the
ggolgi—f\l;\z: QUOti%r't;[aCbOAS FLOAT DOUBLE number of orders on the ask side
- = when the listing is at the CBO.
. The time-weighted average of the
%%O-I;[IES_}I'A\-/FVZC QUOtE?_CVtaCbbBI FLOAT DOUBLE number of orders on the bid side
- - when the listing is at the CBB.
The time-weighted average of the
BQBUOOTAE;K_A;V_\/CA Qqut:EgVCabbo FLOAT DOUBLE number of orders on the ask side
- = when the listing is at the CBBO.
The time-weighted average of the
SEST;%—?[N; QUOt?;_I'_AVEEbeB FLOAT DOUBLE number of orders on the bid side
- = when the listing is at the CBBO.
The time-weighted average of the
E%Liﬂgﬁ_ﬁv_/f Volugj_évtaCboA FLOAT DOUBLE total size of orders on the ask side
- = when the listing is at the CBO.
: The time-weighted average of the
VBOBLUBIY\DE—_I'_AV-\F/—AC VOLU??Q;CbbBI FLOAT DOUBLE total size of orders on the bid side
- - when the listing is at the CBB.
The time-weighted average of the
I;/SéUQASEK_AF-K/T/i VoluAn;keTAV:E/gbbo FLOAT DOUBLE total size of orders on the ask side
- = when the listing is at the CBBO.
The time-weighted average of the
\égéug\lg—?_kﬁ VoluBr;';?ré\’/faCbbo FLOAT DOUBLE total size of orders on the bid side
- = when the listing is at the CBBO.
. The time-weighted average of the
E‘églil\é?:}u—; NOthnki_lvé;Cbo FLOAT DOUBLE total notional of orders on the ask
- = side when the listing is at the CBO.
: The time-weighted average of the
,\(IZCE)BQOBI\IISL?CVTA_ NOtEiZ?_t’C;Cbb FLOAT DOUBLE total notional of orders on the bid
- - side when the listing is at the CBB.
22
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NOTIONAL_AT_ . The time-weighted average of the
CBBO_ASK_TW Notlzzi#evtaCbbo FLOAT DOUBLE total notional of orders on the ask
A side when the listing is at the CBBO.
NOTIONAL_AT_ . The time-weighted average of the
CBBO_BID_TW NOt'%?jTlxaCbbo FLOAT DOUBLE | total notional of orders on the bid
A side when the listing is at the CBBO.
The mean notional amount added to
CBBO_SETTER_ . .
ASK_MEAN_N CbboSettgrAsk FLOAT DOUBLE the ask side of-the book when t.h|5
MeanNotional venue sets an improved consolidated
OTIONAL .
ask price.
The number of events where this
e
ASK_MEAN_PE | MeanPercentag |  FLOAT DOUBLE price, a5 a p ge of
number of all consolidated ask price
RCENTAGE e .
improvement events for the
instrument.
The time-weighted average notional
CBBO_SETTER_ .
ASK_TWA_NOT CbboSettlerAsk FLOAT DOUBLE amount addec_:l to the ask side of the
TwaNotional book when this venue sets an
IONAL . . .
improved consolidated ask price.
The percentage of time where this
venue improved the consolidated
CBBO_SETTER_ CbboSetterAsk best ask price, as a percentage of the
ASK_TWA_PER FLOAT DOUBLE oK price. as a p 8
TwaPercentage total time duration of all
CENTAGE . o
consolidated ask price improvement
events for the instrument.
The mean notional amount added to
CBBO_SETTER_ . . .
BID_MEAN_NO CbboSett?rBld FLOAT DOUBLE the bid side of-the book when tI.'ns
MeanNotional venue sets an improved consolidated
TIONAL o
bid price.
The number of events where this
BID_MEAN_PE | MeanPercentag |  FLOAT DOUBLE Price, a5 a pe ge of
number of all consolidated bid price
RCENTAGE e .
improvement events for the
instrument.
23
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The time-weighted average notional
CBBO_SETTER_ . o
BID_TWA_NOTI CbboSet’FerB|dT FLOAT DOUBLE amount addeq to the bid side of the
waNotional book when this venue sets an
ONAL . . L
improved consolidated bid price.
The percentage of time where this
CBBO SETTER venue improved the consolidated
BID_'ITWA_PER_ CbboSetterBidT FLOAT DOUBLE best b.|d price, as a percentage of the
waPercentage total time duration of all
CENTAGE . R
consolidated bid price improvement
events for the instrument.
CBBO_JONER_ | o incrsk tne 2k i of the book when ts.
ASK_MEAN_N . FLOAT DOUBLE . :
MeanNational venue joins an improved
OTIONAL X :
consolidated ask price.
The number of events where this
ASK_MEAN_PE | MeanPercentag FLOAT DOUBLE .p
price, as a percentage of the number
RCENTAGE e . S
of all consolidated ask price joiner
events for the instrument.
The time-weighted average notional
CBBO_JOINER_ . .
ASK_TWA_NOT CbboJom.erAsk FLOAT DOUBLE amount addeq to the alsl.< side of the
TwaNotional book when this venue joins an
IONAL . . .
improved consolidated ask price.
The percentage of time where this
venue was the second venue at an
CBBO_JOINER_ ChboJoinerAsk improved consolidated best ask
ASK_TWA_PER TwaPercentase FLOAT DOUBLE price, as a percentage of the total
CENTAGE & time duration of all consolidated
askbid price joiner events for the
instrument.
The mean notional amount added to
CBBO_JOINER_ . . L .
BID_ MEAN_NO CbboJ0|n.erB|d FLOAT DOUBLE the b|d. s.lde of ’Fhe book when this
MeanNotional venue joins an improved
TIONAL : L
consolidated bid price.
24
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The number of events where this
BID_MEAN_PE | MeanPercentag |  FLOAT DOUBLE P price.
as a percentage of the number of all
RCENTAGE e . AR
consolidated bid price joiner events
for the instrument.
The time-weighted average notional
CBBO_JOINER_ . . o
BID_TWA_NOTI CbboJomlerBldT FLOAT DOUBLE amount addeq to the b|d side of the
waNotional book when this venue joins an
ONAL . . o
improved consolidated bid price.
The percentage of time where this
venue was the second venue at an
CBBO_JOINER_ . . . . S
BID_TWA_PER CbboJoinerBidT FLOAT DOUBLE improved consolidated best pld price,
CENTAGE waPercentage as a percentage of the total time
duration of all consolidated bid price
joiner events for the instrument.
The mean notional amount at the
CBBO_LAGGER CbbolaseerAsk first level of the ask side of the book
_ASK_MEAN_N MeanN%%ional FLOAT DOUBLE when this venue is the last venue at
OTIONAL the consolidated ask price before it
subsequently worsens.
The number of events where this
venue was the last venue at the
CBBO_LAGGER | CbbolaggerAsk consolidated best ask price before
_ASK_MEAN_P | MeanPercentag FLOAT DOUBLE | the consolidated price subsequently
ERCENTAGE e worsened, as a percentage of the
number of all consolidated ask price
worsening events for the instrument.
The time-weighted average notional
CBBO_LAGGER amount at the first level .of the as.k
CbbolaggerAsk side of the book when this venue is
_ASK_TWA_N ; FLOAT DOUBLE .
TwaNotional the last venue at the consolidated
OTIONAL . .
ask price before it subsequently
worsens.
25
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The percentage of time where this
venue was the last venue at the
_ASK_TWA_PE &8 FLOAT DOUBLE P duenty
TwaPercentage worsened, as a percentage of the
RCENTAGE . .
total time duration of all
consolidated ask price worsening
events for the instrument.
The mean notional amount at the
CBBO_LAGGER CbbolaseerBid first level of the bid side of the book
_BID_MEAN_N | - 22288~ FLOAT DOUBLE | when this venue is the last venue at
OTIONAL the consolidated bid price before it
subsequently worsens.
The number of events where this
venue was the last venue at the
CBBO_LAGGER | CbbolaggerBid consolidated best bid price before
_BID_MEAN_P | MeanPercentag FLOAT DOUBLE the consolidated price subsequently
ERCENTAGE e worsened, as a percentage of the
number of all consolidated bid price
worsening events for the instrument.
The time-weighted average notional
(BBO_LAGGER CbbolaggerBid iir;eoﬁ?ttl'?; E):eo]:r\/?/aleenvfr:i:f\/t:rfuzuijs
_BID_TWA_NO 55 FLOAT DOUBLE .
TwaNotional the last venue at the consolidated
TIONAL S .
bid price before it subsequently
worsens.
CBBO_LAGGER . The percentage of time where this
CbbolaggerBid venue was the last venue at the
~BID_TWA_PE TwaPercentage FLOAT DOUBLE consolidated best bid price before
RCENTAGE & P
the
The average time that orders rest on
C?SSN$R2EI$_ Cbb(;?;\(:]er(:ou FLOAT DOUBLE | the book, for orders placed at the
- v CBBO price and then cancelled.
CBB0_ORDER._| ¢\ ercon the book. for orders placed at che |
COUNT_CANCE FLOAT DOUBLE N P
ntCancelled CBBO price and then completely
LLED .
filled.
26
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CBBO_ORDER_ | CbbhoOrderCou The number of orders placed at
COUNT_FILLED ntFilled FLOAT DOUBLE CBBO that are completely filled.
CBBO_ORDER_ CbboOrderCou The number of orders placed at
COUNT_PARTIA . FLOAT DOUBLE CBBO that are partially filled.
L ntPartial
CBBO_ORDER_ | CbboOrderPerc The number of orders placed at
PERCENTAGE_ | entageCancelle FLOAT DOUBLE CBBO that are never filled.
CANCELLED d
CBBO_ORDER_ The percentage of orders placed at
PERCENTAGE_ | CPPoOrderPerc | o oap DOUBLE | CBBO that are completely filled.
entageFilled
FILLED
CBBO_ORDER_ The percentage of orders placed at
PERCENTAGE_ Cs:t(;ore%zrﬁgc FLOAT DOUBLE | CBBO that are partially filled.
PARTIAL &
CBBO_ORDER_ CbboOrderTota The total time that orders rest on
TOTAL_TIME_C ITimeCancelled FLOAT DOUBLE the book, for orders placed at the
ANCELLED CBBO price and then cancelled.
CBBO_ORDER_. | (6 derota the book,for arders placed o the
TOTAL_TIME_FI . . FLOAT DOUBLE N P
(TimeFilled CBBO price and then completely
LLED .
filled.
CBBO_ORDER_ CbboOrderTota The total time that orders rest on
TOTAL_TIME_P [TimePartial FLOAT DOUBLE the book, for orders placed at the
ARTIAL CBBO price and then partially filled.
CBBO_MEAN_R | CbboMeanResti The average time that orders rest on
ESTING_TIME_ | ngTimeCancell FLOAT DOUBLE the book, for orders placed at the
CANCELLED ed CBBO price and then cancelled.
CBBO_MEAN_R CbboMeanResti I:ee t?goelzafo‘ertt;r:?j(ee::atl;gssrast I:ciset .
ESTING_TIME_ . . FLOAT DOUBLE N P
ngTimeFilled CBBO price and then completely
FILLED .
filled.
CBBO_MEAN_R CbboMeanResti The average time that orders rest on
ESTING_TIME__ noTimePartial FLOAT DOUBLE the book, for orders placed at the
PARTIAL & CBBO price and then partially filled.
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The standard deviation of the log
returns of the mid-price of the lit
order book on a venue during
VOLATILITY_IN | Volatilitylntrad continuous trading, using a sampling
TRADAY ay FLOAT DOUBLE frequency of 1 minute. The volatility
is annualised assuming a standard
8.5 hours in a trading day and 252
trading days.
The ratio of quotes to trades. The
number of quotes is calculated as
the number of messages which did
not signify an order execution. The
QUOTAEBEO—TR QuoteToTrade FLOAT DOUBLE number of trades is calculated as the
number of aggressive executions,
where simultaneous partial
executions of a single order are
counted as a single trade.
MEAN_RESTIN | MeanRestingTi The.mean resting time (in seconds)
G_TIME_CANCE | meCancelledBi |  FLOAT pougLe | Of bid orders placed at the 1t level
LLED BID 1 a1 of the book which were
- - subsequently cancelled.
MEAN_RESTIN | MeanRestingTi The mean resting time (in seconds)
G_TIME_CANCE | meCancelledBi |  FLOAT pousLe | Of bid orders placed at the 2nd level
LLED BID 2 2 of the book which were
- - subsequently cancelled.
MEAN_RESTIN | MeanRestingTi The mean resting time (in seconds)
G_TIME_CANCE | meCancelledBi |  FLOAT pousLe | Of bid orders placed at the 3rd level
LLED BID 3 a3 of the book which were
- = subsequently cancelled.
MEAN_RESTIN | MeanRestingTi The mean resting time (in seconds)
G_TIME_CANCE | meCancelledBi |  FLOAT pouLe | Of bid orders placed at the 4th level
LLED BID 4 4 of the book which were
- subsequently cancelled.
MEAN_RESTIN | MeanRestingTi The mean resting time (in seconds)
G_TIME_CANCE | meCancelledBi |  FLOAT pousLe | Of bid orders placed at the 5th level
LLED BID 5 45 of the book which were
- = subsequently cancelled.
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Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
e
G_TIME_CANCE | meCancelledAs FLOAT DOUBLE P
of the book which were
LLED_ASK_1 k1
subsequently cancelled.
e e,
G_TIME_CANCE | meCancelledAs FLOAT DOUBLE P
of the book which were
LLED_ASK_2 k2
subsequently cancelled.
e )
G_TIME_CANCE | meCancelledAs FLOAT DOUBLE P
of the book which were
LLED_ASK_3 k3
subsequently cancelled.
e )
G_TIME_CANCE | meCancelledAs FLOAT DOUBLE p'
of the book which were
LLED_ASK_4 k4
subsequently cancelled.
e )
G_TIME_CANCE | meCancelledAs FLOAT DOUBLE P
of the book which were
LLED_ASK_5 k5
subsequently cancelled.
MEAN_RESTIN MeanRestingTi l—?f)i?gfgel;zStllgfglcln;i 'Swneiesiciz\(/jesl)
G_TIME_FILLED resiing FLOAT DOUBLE P
BD 1 meFilledBid1 of the book which were
- = subsequently completely filled.
The mean resting time (in seconds)
MEAN_RESTIN - :
G_TIME_FILLED l\/\eaanest|r.1gT| FLOAT DOUBLE of bid orders pl.aced at the 2nd level
BID 2 meFilledBid2 of the book which were
- = subsequently completely filled.
The mean resting time (in seconds)
MEAN_RESTIN - .
G_TIME_FILLED Mean.RestnTngﬂ FLOAT DOUBLE of bid orders pl.aced at the 3rd level
BD 3 meFilledBid3 of the book which were
- = subsequently completely filled.
The mean resting time (in seconds)
MEAN_RESTIN - :
G_TIME_FILLED I\/\eaanest|r.1gT| FLOAT DOUBLE of bid orders pl.aced at the 4th level
BID 4 meFilledBid4 of the book which were
- = subsequently completely filled.
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-

Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The mean resting time (in seconds)
MEAN_RESTIN - .
G_TIME_FILLED Mean-Rest|r.1gT| FLOAT DOUBLE of bid orders pl.aced at the 5th level
BD 5 meFilledBid5 of the book which were
- - subsequently completely filled.
MEAN_RESTIN MeanRestingTi -cl)—? an;iargerf:tl[]a%;?ai (tlr:]esfsc'colz(\j/z)l
G_TIME_FILLED . & FLOAT DOUBLE P
ASK 1 meFilledAsk] of the book which were
-~ subsequently completely filled.
MEAN_RESTIN MeanRestingTi Z?isnlziizgresu[]a%;?ai (tll:essgc(;nlg\s/)el
G_TIME_FILLED _ & FLOAT DOUBLE P
ASK 2 meFilledAsk2 of the book which were
- = subsequently completely filled.
MEAN_RESTIN MeanRestingTi szsnlziargerre:tlra%:;?aet (tlfTeSBE:gTS\Zl
G_TIME_FILLED nesting FLOAT DOUBLE P
ASK 3 meFilledAsk3 of the book which were
- = subsequently completely filled.
MEAN_RESTIN MeanRestingTi l—?zsnlz?)arggre:tl?a%;?aet (tlr?eSZtcr?TS\Zl
G_TIME_FILLED . & FLOAT DOUBLE P
ACK 4 meFilledAsk4 of the book which were
- = subsequently completely filled.
MEAN_RESTIN MeanRestingTi l—?’;snlziiggreSStl[]a%;?ai Sf?esg’;?rl];j\il
G_TIME_FILLED _ & FLOAT DOUBLE P
ACK & meFilledAsk5 of the book which were
- = subsequently completely filled.
MEAN RESTIN | 1o cectingr of it o cers placett a he o leve
G_TIME_PARTI >Hng FLOAT DOUBLE P
AL BID 1 mePartialBid1 of the book which were
- = subsequently partially filled.
The mean resting time (in seconds)
MEAN_RESTIN - .
G_TIME_PARTI MeanRe.st|n.gT| FLOAT DOUBLE of bid orders pl.aced at the 2nd level
AL BD 2 mePartialBid2 of the book which were
- = subsequently partially filled.
The mean resting time (in seconds)
MEAN_RESTIN - :
G_TIME_PART] I\/\eanRe.st|n.gT| FLOAT DOUBLE of bid orders pl.aced at the 3rd level
AL BID 3 mePartialBid3 of the book which were
- = subsequently partially filled.
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-

Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The mean resting time (in seconds)
MEAN_RESTIN - .
G_TIME_PART] MeanRe.st|n.gT| FLOAT DOUBLE of bid orders pl.aced at the 4th level
AL BD 4 mePartialBid4 of the book which were
- = subsequently partially filled.
The mean resting time (in seconds)
MEAN_RESTIN - :
G_TIME_PARTI N\eanRelstm_ng FLOAT DOUBLE of bid orders pl.aced at the 5th level
AL BID 5 mePartialBid5 of the book which were
- - subsequently partially filled.
MEAN_RESTIN MeanRestingTi -(l)—? zsn;iizgre:tl[]agc;?ai (tlfTesfsctolre](\j/Z)l
G_TIME_PARTI >tng FLOAT DOUBLE P
AL ASK T mePartialAsk]1 of the book which were
- = subsequently partially filled.
MEAN_RESTIN MeanRestingTi szsnlziargerre:tlra%:;?aet (tlfTeSSE?qui)(al
G_TIME_PARTI >1Ing FLOAT DOUBLE P
AL ASK 2 mePartialAsk2 of the book which were
- - subsequently partially filled.
MEAN_RESTIN MeanRestingTi l—?zsnlz?)arggre:tl?a%;?aet (tlr?esglfgrll;j\fgl
G_TIME_PARTI >HNg FLOAT DOUBLE P
AL ASK 3 mePartialAsk3 of the book which were
- = subsequently partially filled.
MEAN_RESTIN MeanRestingTi l—?’;snlziiggreSStl[]a%;?ai Sf?esz’fk?i]éj\fgl
G_TIME_PARTI ->Hng FLOAT DOUBLE P
AL ASK 4 mePartialAsk4 of the book which were
- = subsequently partially filled.
MEAN RESTIN |\ pectingT ofask rdors paced ot th e evl
G_TIME_PARTI ->Hng FLOAT DOUBLE P
AL ASK 5 mePartialAsk5 of the book which were
- - subsequently partially filled.
. . The probability that a bid order
Fth_?PIE?SA]BlL F|llProtzﬁb|L|t\/B| FLOAT DOUBLE placed at the 1st level of the book
- - will be filled within 60 seconds.
. . The probability that a bid order
FILF;PI;IODBAZBIL F|lLPr023b|Ut\/B| FLOAT DOUBLE placed at the 2nd level of the book

will be filled within 60 seconds.
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-

Field Name . Type
(Snowflake / F(Igf_:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
. I The probability that a bid order
FlH#QPE?DBgBlL F|lLProZ§b|th\/B| FLOAT DOUBLE placed at the 3rd level of the book
- = will be filled within 60 seconds.
. I The probability that a bid order
FILl_%_;PISIODBA;}BIL Fluproziblllthl FLOAT DOUBLE placed at the 4th level of the book
- - will be filled within 60 seconds.
. I The probability that a bid order
FlH#QPE%BAgBlL FlllProzzblllt\/Bl FLOAT DOUBLE placed at the 5th level of the book
- - will be filled within 60 seconds.
. . The probability that an ask order
FlLI_lL_QPiCS)EAle FlllPrOSblzblllt\/A FLOAT DOUBLE placed at the 1st level of the book
- - will be filled within 60 seconds.
. . The probability that an ask order
FI%\?PESEAEIL FI[[PI’OStlJ(aZbIlIt\/A FLOAT DOUBLE placed at the 2nd level of the book
- - will be filled within 60 seconds.
. . The probability that an ask order
Fl%#QPESEAEL Fluprost:(aBbmth FLOAT DOUBLE placed at the 3rd level of the book
- - will be filled within 60 seconds.
. . The probability that an ask order
FI%\?P'I:SEAEIL FlllProsizblllth FLOAT DOUBLE placed at the 4th level of the book
- - will be filled within 60 seconds.
. . The probability that an ask order
FllL_I%\?PARgEAEIL Flupmst:(a,:_)bmth FLOAT DOUBLE placed at the 5th level of the book
- - will be filled within 60 seconds.
The change (in basis points) between
AUCTION_DISL AuctionDiclocat the mid-point price 1 minute prior to
OCATION_CLOS ionClosingIM FLOAT DOUBLE the end of continuous trading and
ING_TM & the closing price of the auction on
the Regulated Market.
The change (in basis points) between
AUCTION_DISL AuctionDislocat the mid-point price 5 minutes prior
OCATION_CLOS ionClosine5M FLOAT DOUBLE to the end of continuous trading and
ING_5M & the closing price of the auction on

the Regulated Market.
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-

Field Name . Type
(Snowflake / F(ISE:: N:eT)e (Snowflake / (p:yp:e ) Description
Databricks) 9 Databricks) q
The change (in basis points) between
AUCTION_DISL AuctionDiclocat the last mid-point price during
OCATION_CLOS ionClosinalast FLOAT DOUBLE | continuous trading and the closing
ING_LAST & price of the auction on the Regulated
Market.
The excess volume after the closing
AUCTION_ORD AuctionOrderl :zg:g: Ziae\éi’ggrfh'l'eh?soizktﬁzti;Lt:rie
ER_IMBALANCE FLOAT DOUBLE . ' . .
mbalanceAbs of bid orders at the crossing price
_ABS .
minus the volume of ask orders at
the crossing price.
The excess notional volume after the
closing auction that stays on the
AUCTION_ORD AuctionOrderl book after the auction execution. This
ER_IMBALANCE | mbalanceNotio FLOAT DOUBLE is the notional volume of bid orders
_NOTIONAL nal at the crossing price minus the
notional volume of ask orders at the
crossing price.
The excess volume after the closing
auction that stays on the book after
AUCTION_ORD AuctionOrderl the auction execution as a
ER_IMBALANCE percentage of volume traded over
_PERCENTAGE ”;?:Laenpﬁfgarce FLOAT DOUBLE | e day. This is the volume of bid
_FULL_DAY & v orders at the crossing price minus
the volume of ask orders at the
crossing price.
The excess volume after the closing
auction that stays on the book after
AUCTION_ORD AuctionOrder] the auction execution as a
ER_IMBALANCE percentage of volume traded during
_PERCENTAGE n::slaelcfzfgge FLOAT DOUBLE the auction. This is the volume of bid
_AUCTION & orders at the crossing price minus
the volume of ask orders at the
crossing price.
RETAIL_TRADE | RetailTradesCo Daily value which is the sum of retail
S_COUNT unt FLOAT DOUBLE trade count.
RETAIL_TRADE | RetailTradesSh Daily value which is the sum of retail
S_SHARES ares FLOAT DOUBLE trade volume.
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-

Field Name . Type
(Snowflake / F(IS::: N;er:l)e (Snowflake / (P::IP:E ) Description
Databricks) 9 Databricks) q

RETAIL_TRADE RetailTradesNo Daily value which is the sum of retail

S_NOTIONAL_L . FLOAT DOUBLE trade notional in local currency.
OCAL tionalLocal

RETAIL_TRADE RetailTradesNo Daily value which is the sum of retail

S_NOTIONAL_ . FLOAT DOUBLE trade notional in USD.
USD tionalUsd

RETAIL_TRADE RetailTradesNo Daily value which is the sum of retail

S_NOTIONAL_E . FLOAT DOUBLE trade notional in EUR.
UR tionalEur

1.4. Available metrics
Our full analytics data dictionary can be found at https://data.bmlltech.com/#/app/data-dictionary, which
updates as new metrics are added.

1.5. Format and file structure
Data is delivered as a single file per market per date, as a parquet file.

{YYYY}: Year

{MM}: Month

{DD}: Day

{Region}: The region of the venue such as APAC, AMERICAS, EMEA and GLOBAL
{MIC}: Market Identifier Code (MIC) is a unique four-character code that identifies
stock markets and exchanges for trading and referencing computer systems

File Structure:
{YYYY}/{MM}/{DD}/DAILYANALYTICS/{Region}/daily-analytics-{MIC}HYYYYH{MMKDD}.parquet

1.6. Data arrival times
Full product coverage and arrival times are available at https://data.bmlltech.com.
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