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11.  Introduction

The BMLL Data Feed delivers extensive market and analytics data directly within
Databricks. Customers benefit from simplified data integration into their infrastructure,
leveraging both Databricks's capabilities and BMLLUs data. The data is available in the
AWS region US East 1 (N. Virginia). Access via Databricks includes both market and
analytical data views. This document will cover the available data, the structure of
private shares and views, and guidance for transitioning from an initial trial view to a
full production view.

1.2. Data Availability

Data Databricks Product Databricks Databricks D?tabricks
Data Code Product Code Date Regions (AWS)
Market Data MKT Reference REF Full History US East 1
Market Data MKT Reference - Futures FREF Full History US East 1
Market Data MKT Trades TRDS Full History US East 1
Market Data MKT Trades - Futures TRDSF Full History US East 1
Market Data MKT Level 1 L1 Full History US East 1
Market Data MKT Level 1- Futures FL1 Full History US East 1
Market Data MKT Level 2 Quotes L2 From US East 1
: 01-01-2023

Market Data MKT Market State MKTST Full History US East 1
Market Data MKT Market State - Futures FMKTST Full History US East 1
Market Data MKT Auction Imbalance IMB Full History US East 1
Market Data MKT Trade Plus TDSP Full History US East 1
Market Data MKT Statistics - Futures FTRSTATS Full History US East 1
Market Data MKT OPRA reference OREF Avaizlggl; Q4 US East 1
Market Data MKT OPRA Statistics OSTATS Full History US East 1
Market Data MKT OPRA NBBO ONBBO

Market Data MKT OPRA Trades OTRDS Avaizlgzl: o4 US East 1
Market Data MKT Millisecond CBBO CBBO From US East 1
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Databricks Databricks Databricks Databricks
Data Product i
Data Code Product Code Date Regions (AWS)
Market Data MKT NBBO NBBO From US East 1
01-01-2023
Market Data MKT FINRA FINRA Full History US East 1
Analytics ANA Daily Classified Trades DCT Full History US East 1
Analytics ANA Analytics ANA Full History US East 1
Market Data MKT Level 2 - Futures FL2
Market Data MKT Level 3 L3
Market Data MKT Level 3 - Futures FL3

* Please speak with our Sales team

1.3. Databricks Private Share and Views
The BMLL Databricks data offering utilises the Databricks Marketplace to securely and
efficiently deliver data. As a user (whether for a trial or in production), you will receive
a private data share directly in your Databricks account. Think of this share as your
dedicated access point. Inside this private share, you will find "views" (like specialised
data tables) tailored specifically for you—they contain only the MICs you are licensed
or approved to see.
1.3.1. Private Share
The Private Share is the mechanism by which BMLL, as the data provider, grants
you, the consumer, secure and direct access to its data products within your
own Databricks environment. The shares are client-specific.

The naming convention for the private share follows a predictable structure to
ensure easy identification:

Element Description Example
Data Provider Always BMLL BMLL
Dataset Shared Depending on whether the data is Market or Analytics MKT

MKT: Market Data
ANA: Analytics

Client Initials The initials for the client (e.g., your company name or CPB
acronym), CP Bank
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Element

Description Example

Full Private Share Name

A combination of all elements separated by underscores

BMLL_MKT_CPB

1.3.2. Views

The 'views' are your primary access to BMLL data. Unlike a raw table, a view is a
virtual table defined by a query. We use views to securely present only the
specific subset of data (e.g. restricted by MIC, time frame, or product type) for
which you are licensed, ensuring compliance and streamlined querying.

Component

Definition

PRODUCT

Short code for the product subscribed to (e.g., REF, L2, TRDS, IMB).

REF: Reference

L2: Level 2 quotes

TRDS: Trades

TDSP: Trades Plus

IMB: Imbalance

MKTST: Market State

CBBO: Millisecond Consolidated Best Bid Offer
NBBO: National Best Bid Offer
DCT: Daily Classified Trades
ANA: Daily Analytics

STATS: Statistics

CUSTOMER

Identifier based on the subscriber's name (Production) or region (Trial,
e.g. AMERICAS, EMEA).

VERSION

View version: PROD (latest production) or UAT (updates/methodology
changes).

Example:

View Type

Naming Convention Example

Description

Production View

L2_CUSTOMER_PROD
TRDS_CUSTOMER_PROD

Full production data view.

Trial View

L2_EMEA_PROD
TRDS_EMEA_PROD

The trial view for the Trades data in the EMEA
region provides a rolling six-month history. All
trial views, including this one, contain six months
of rolling data.
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UAT View

REF_CUSTOMER_UAT

User Acceptance Testing view.

1.4. Databricks Trial
BMLL trial users have direct access to pre-configured data views via private Databricks shares.
These shares include a 6-month rolling window of data for the APAC, AMERICAS, GLOBAL, and
EMEA regions, as well as the product being trialled. The table below serves as an example to
illustrate the details of the trial views in your private share.

Example Trial View

Description

TRDS_EMEA_PROD

This Trades view, covering all EMEA venue codes (MICs), provides a 6-month rolling

window.

REF_EMEA_PROD

This Reference view, covering all EMEA venue codes (MICs), provides a 6-month

rolling window.

1.5. Databricks Trial to Production:

Upon review of the trial view and confirmation of your readiness, we will proceed with the
transition to a production view. This is a seamless process that utilises the existing Private
Share. The change will involve updating the views within that share to reference the production
database, specifically moving from querying TRDS_GLOBAL_PROD to TRDS_CPB_PROD. Only
minor adjustments to your current Private Share connection will be necessary for this

transition.

Example:

Example Trial View

Example Production View

Description

TRDS_EMEA_PROD

TRDS_CPB_PROD

This Trades view, covering all EMEA venue codes
(MICs), provides a 6-month rolling window of
data directly to a client's dedicated production
view.

REF_EMEA_PROD

REF_CPB_PROD

This Reference view, covering all EMEA venue
codes (MICs), provides a 6-month rolling window
of data directly to a client's dedicated production
view.
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