
    

    

   

    

                

                    

    

        

                

                    

 

Bloomberg MiFID II 

Bloomberg APA MiFID II Trading Transparency 
Feeds Implementation Guide 

Introduction 

This document describes how to access the real-time Bloomberg APA Trading Transparency feeds 
published in accordance with MiFID II. 

 

Available Feeds and Data Sources 

Bloomberg Approved Publication Arrangement (APA) Feeds 

Data Set Format Message Type Cost 

Post-Trade  FIX 5.0 Incremental Refresh ‘X’ See ‘Market Data Fees Disclosure’ 

 

Optional filtering for subset of data by Asset Type, Currency, Country of Origin and Market Session 

 
‘Systematic Internaliser’ Pre-Trade Feed 

Data Set Format Message Type Cost 

SI or ‘Systematic Internaliser’ FIX 5.0 Trade Capture Report ‘AE’ Determined by SI  

 
 

Connectivity 

Bloomberg will commission a dedicated ‘point to point’ FIX 5.0 session for each individual feed type 
requested by the consumer and provide the necessary specification documents. Bloomberg expects all 
consumers to have or source the required technical resources to establish connectivity, and to 
understand and interpret the FIX protocol based on the specifications provided. 

As standard, Bloomberg will provide consumers with a single production and beta FIX session as an 
inclusive component of the cost defined in the ‘Market Data Fees Disclosure’. 

Additional FIX connectivity can be licensed separately in accordance with our standard ‘connectivity’ 
pricing guide. 

 
Disclaimer 
Bloomberg Data Reporting Services B.V. is a limited liability company incorporated in the Netherlands, registered in the commercial register of the Chamber of Commerce under number 71620761, whose 
registered office is at Gebouw Byzantium, Stadhouderskade 14G, 1054 ES Amsterdam, authorised and regulated by the Autoriteit Financiële Markten. 

©2019 Bloomberg Data Reporting Services B.V. All Rights Reserved 
 
The data included in these materials are for illustrative purposes only. The BLOOMBERG TERMINAL service  and Bloomberg data products (the “Services”) are owned and distributed by Bloomberg Finance 
L.P. (“BFLP”) except that Bloomberg L.P. and its subsidiaries (“BLP”) distribute these products in Argentina, Australia and certain jurisdictions in the Pacific islands, Bermuda, China, India, Japan, Korea and 
New Zealand. BLP provides BFLP with global marketing and operational support. Certain features, functions, products and services are available only to sophisticated investors and only where permitted. 
BFLP, BLP and their affiliates do not guarantee the accuracy of prices or other information in the Services. Nothing in the Services shall constitute or be construed as an offering of financial instruments by 
BFLP, BLP or their affiliates, or as investment advice or recommendations by BFLP, BLP or their affiliates of an investment strategy or whether or not to “buy”, “sell” or “hold” an investment. Information 
available via the Services should not be considered as information sufficient upon which to base an investment decision. The following are trademarks and service marks of BFLP, a Delaware limited 
partnership, or its subsidiaries: BLOOMBERG, BLOOMBERG ANYWHERE, BLOOMBERG MARKETS, BLOOMBERG NEWS, BLOOMBERG PROFESSIONAL, BLOOMBERG TERMINAL and 
BLOOMBERG.COM. Absence of any trademark or service mark from this list does not waive Bloomberg's intellectual property rights in that name, mark or logo. All rights reserved. © 2018 Bloomberg. 


