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The Bloomberg Terminal is software that delivers 
a diverse array of information, news and analytics to 
facilitate financial decision-making.
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Leveraging Petabytes of point-in-time snapshots 
accumulated over four decades (and counting)

Point-in-time
Snapshots
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Data Sample

TIMESTARTED=Wed Feb 23 17:32:22 EST 2022
START-OF-DATA
AAPL US Equity|0|3|BBG000B9XRY4|AAPL|173.46|Common Stock
IBM US Equity|0|3|BBG000BLNNH6|IBM|129.43|Common Stock
…
END-OF-DATA
DATARECORDS=2
TIMEFINISHED=Wed Feb 23 17:41:32 EST 2022
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- Raw dataset files: 25+TB
- Scanned <0.5GB (0.002%)
- Aggregated 40B records in <20S
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Enforcing Data Quality
At Scale
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Bloomberg Metadata
- Tens of thousands of fields
- Typing information
- Regex patterns
- Min/max lengths
- Numeric formats (n.1+c|d2,f32h)
- Enumerations
- Asset classes covered
- https://www.openfigi.com/
- etc.

Mnemonic ID_BB_GLOBAL

Clean Name idBbGlobal

Width 12

Description Financial Instrument 
Global Identifier (FIGI) 
is a twelve character, 
alphanumeric identifier…

Type Token

Pattern ((BBG)[BCDFGHJKLMNPQRSTVW
XYZ\d]{8}\d)

… …

https://www.openfigi.com/
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ID_BB_GLOBAL TICKER PX_LAST DL_SNAPSHOT_DATE

BBG000B9XRY4 AAPL 172.55 2022-03-02

BBG000BLNNH6 IBM 128.05 2022-03-02

ID_BB_GLOBAL TICKER PX_LAST DL_SNAPSHOT_DATE

BBG000B9XRY4 AAPL 173.46 2022-03-03

BBG000BLNNH6 IBM 129.43 2022-03-03

Extensible Data Model
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(pxOpen,  3,687,500.0)(PX_OPEN,   +3176256 M)

Mnemonic PX_OPEN

Clean Name pxOpen

Total Digits 11

Description Price at which the 
security first traded on 
the current day…

Type Decimal

Number Format n.1az|d2.2

… …
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(maturity, NULL)(MATURITY,   12345)

Mnemonic MATURITY

Clean Name maturity

Width 10

Description Date the principal of a 
security is due and 
payable…

Type Date

Pattern (\d{4})(0[1-9]|1[012])([0
-2][1-9]|10|20|30|31)

… …
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Alternative Data
- Hundreds of vendors

- Dozens of formats

- Name conflicts (date, id, etc.)

- Lack of quality control

Mnemonic VENDOR_FIELD

Clean Name ???

Width ???

Description ???

Type ???

Pattern ???

… …



VENDOR_FIELD (sample)
01/01/2018
01/01/2019
…
01/01/2022



History Archive
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History Archive



© 2018 Bloomberg Finance L.P. All rights reserved.

Thank you!
https://www.bloomberg.com/careers

Contact me: springle3@bloomberg.net
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Logo Attribution
Apache®, Apache Spark™, Apache Iceberg, Apache Parquet™, are either registered trademarks 
or trademarks of the Apache Software Foundation in the United States and/or other countries.

“Jupyter” is a trademark of the NumFOCUS Foundation, of which Project Jupyter is a part.

https://spark.apache.org/
https://iceberg.apache.org/
https://parquet.apache.org/
https://www.apache.org/
https://numfocus.org
https://jupyter.org
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Q&A


