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Dear Reader,

Please find below the editorial synopsis for the Q4.2023 issue of The
DESK. Trusted by bond traders to provide the best information on

market structure, data and trade execution. M:E?ATELLE

NY FEDERAL RESERVE BANK

‘ DN TAKING GREAT
SPONSIBILITY

Using a unique model of feedback via monthly off-the-record
briefings and quarterly quantitative research, we help buy-side
traders navigate the evolving fixed income markets and sell-side :
traders to better support their clients. RESEARCH: umsmmssumﬁfﬁ"

MARKET STRUCTURE: NEW RISK AND LIQUIDITY IN TREASURIES,

TRADING: E-TRADING IN LOANS AND ABS "
TECHNOLOGY: CHATGPT ON THE TRADING DESK /

The quarterly magazine as well as daily news site, weekly

newsletters and social media feeds give us a constant flow of

information to the market, blending a mix of exclusive stories, in-
depth trader profiles and technical analysis of trading across the
cash and derivatives fixed income markets.

If you are interested in any of the forthcoming coverage please contact the editor, Dan Barnes.

FEATURES:

Lead: The Trading Protocols Survey 2023

The DESK’s annual assessment of how different trading protocols are being used by the buy-side
bond desk.

Innovation: Sharing clients

The biggest barriers to innovation can be vendor relationships — and their lack. We discuss the
economics of interoperability with key vendors in the space.
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For all our features and news visit: www.fi-desk.com
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Trading: Concentration risk

Liquidity has migrated from the spot FX and cash Treasuries markets into futures. Now traders are
concerned about a liquidity crunch, if a large directional is made outside of CME opening hours, or
beyond the threshold of the exchange’s limit up/down mechanisms.

Markets: Quanting out credit

How far can systematic investment and market making be applied to the credit markets — and
what are the risks?

On The DESK

Our series of exclusive interviews with leaders of buy-side trading:
Jatin Vara and Daniel Veiner, co-heads of global trading at BlackRock.

News analysis
¢ Platform news e Coalition data

Deadlines:
e Editorial - 10th November e News & Advertising - 17th November e Publishing - 14th December

The DESK’s coverage is driven by current events and market news and therefore we reserve the right to change any element of
our coverage or publishing schedule without prior warning.
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Credit Suisse unveils transformation plan for
investment bank as Meissner exits

Credit Suisse has said it intends to take "decisive steps”
to restructure its i n I'esm‘ent bank and focus on areas
more closely connected t

Now Trade Rates

MarketAxess sees third quarter ADV growth of with better data,
32% in credit and 41% in rates deeper liquidity
Marketaxess saw total average daily volume (ADV) in Q3 and more control.

2022 increase 2% over the same pericd in 2021, e ——
with rates ADV Up 41%... § Full speed ahead>
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