
22 harmonised granular trade classifications across global Equities & ETFs 
symbols capturing every single trading mechanism.
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Daily Classified Trades
The Clearest View of Daily Trading Volumes Across 
Complex, Fragmented Markets

Daily Classified Trades provides the clearest view of daily trading volumes across complex, fragmented 
markets. Aggregating multiple trading mechanisms, such as RFQ, periodic auctions and conditional trading, 
into a single consistent consolidated tape.

Daily Classified Trades maps every trade type across all equity exchanges, secondary markets and trade 
reporting facilities into a daily traded volume dataset. It contains consistent trade types and execution 
venues, identifies addressable liquidity and marks key regulatory thresholds such as European LIS.

BMLL Daily Classified Trades product specification

BMLL Trade Classification

22 trading mechanisms across 42 markets covering 800,000+ listings

A normalised view of all trades aggregated daily by venue and trading mechanism

Corrections, amendments and cancellations incorporated

Market data available from 2017

Global Equity and ETF coverage

Delivery mechanism: REST API / Python SDK / SFTP / Snowflake
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BMLL Trade Classification definitions
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