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Experience the Next Level

BMLL clients access full-depth order book data, empowering them to make more informed
decisions on the markets they trade and venues they run. They drive increased flow to their
traders, back-test and launch new products, and generate alpha more predictably.

HOW BMLL DATA WORKS FOR QUANTS

BMLL provides quants with the highest quality data and analytics available

Gain access to the full depth of the order book with BMLL Level 3 Data and Analytics. By combining BMLL Level 3 Data with BMLLs
scalable managed service and documentation, quants can:

Improve and control database behaviour by eliminating -

unpredictability by relying on BMLUs enhanced quality
check and validation process, maximising time and effort

for alpha generation.

Enhance signal detection and optimise algorithm
performance at a fraction of the cost of building
the capabilities in-house by utilising BMLLs data
science infrastructure.

OUT OF THE BOX “DATA SCIENCE AS A SERVICE” FROM BMLL

The data engineering is done so you can focus on your business

01. Data Collection
We bring the data, so you don’t have to

Packet capture Level 3 Data from 65+ venues
across Equities, ETFs & Futures with no need for
additional licenses

03. Cloud Data Engineering

We've done the engineering, so you can focus on
delivering output

Cloud engineering that dramatically improves
research & analysis performance and enhances
speed to output

02. Curation & Harmonisation
Near-perfect data

A single harmonised data schema across all
venues & asset classes that contains every single
unique field from each venue without information
loss

04. Analytics Generation
We've made deriving insight seamless

Simple Python low-code environment with
intuitive libraries & API calls to access the data and
derive meaningful analytics

BMLL EQUITIES & ETFs ANALYTICS ACROSS EUROPE, USA, ASIA & AFRICA

Derived from every insert and order message across every venue, available at daily and
intra-day resolution. Create data packages to suit your needs:

- Pre-Trade Insights

- Order & Placement
Stastics

— Auction & Price Statistics
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- Book Depth Analytics
- Liquidity Analytics

- Venue Quality

— Trade Classification:
Granular Trades
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LEVEL 3 DATA

The only way to analyse and understand how markets truly behave
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- Managed service for the world's most
granular order book data

- Curated & harmonised across all venues
& asset classes

- Full vendor of record licenses

- Fully integrates into existing workflows &
technologies
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