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Mastering Fixed Income Markets:
The Strategic Edge of Composite Pricing

In the ever-evolving landscape of fixed income trading, forward-thinking market participants

recognize the need for innovative strategies. A potent strategy that has gained remarkable traction

among industry leaders is SOLVE’s Quotes & Composite Pricing solution. This article delves into the

strategic advantages of SOLVE’s solution, which is reshaping fixed income trading dynamics and

driving insights through the power of composite pricing.

The Composite’s Edge in Establishing Trends

Deciphering the trajectory of securities is a strategic endeavor in the world of
finance. Amid the complexity of this task, the composite pricing approach stands
out as a compelling advantage alongside raw quotes. This advantage becomes
particularly notable when multiple quotes are involved for a single security or

a group of securities. The essence of the composite pricing lies in its ability to
present an aggregated perspective that rises above the individual quote noise. By
doing so, it unveils a clearer and more defined picture of trends, offering a valuable
tool for establishing robust trend lines that bolster strategic decision-making.

“ The way SOLVE sources their data is a
more accurate representation of markets
and quotes across the street.” - SOLVE Client

SOLVE’s approach with the aggregation of quotes into proprietary composite
pricing levels reveals insights that reflect the broader market sentiment. SOLVE’s
Quotes & Composite Pricing Solution, at the forefront of innovation, encapsulates
this power of the composite. By meticulously gathering and harmonizing quotes
from various sources, including crowd-sourced contributors, the solution
transcends traditional data analysis. It empowers traders, analysts, and decision-
makers with the capability to uncover trends that would otherwise remain
obscured. This transformative approach not only saves time but also elevates the
precision of strategic choices. Ultimately, SOLVE’s solution harnesses the potency
of composite pricing to chart a course towards enhanced financial insights and
more informed decision-making.



SOLVE Quotes & Composite Pricing

MESSAGE PARSING
SOLVE is the leading provider of observable
market data in the Fixed Income markets and
excels in unstructured message parsing across
multiple asset classes. Our solution organizes
quotes and market color sourced from your
firm's messages or crowd-sourced from SOLVE's
network of buy- and sell-side contributors. The
resulting unparalleled access to realtime quotes,
allows you to save inordinate time in researching
individual securities or larger trends in the
market and gives you confidence that you are
executing or pricing securities at correct levels.

COMPOSITE PRICING
SOLVE's Composite Pricing consolidates
comprehensive raw quotes data from various
market participants into composite levels that
represent the market consensus Bid and Offer
levels. This dataset makes it easier to identify
market trends and day-over-day, week-over-
week changes, which may be challenging to
glean from a fragmented landscape of quotes
coming from many market participants.
Our platform allows clients to visualize Quotes
side-by-side with Composite Pricing for maximum
transparency. Composite Pricing is driven by a
combination of the most complete set of quotes
and highly nuanced proprietary algorithms that
identify various quantitative and qualitative
characteristics of quotes to establish a reliable
representation of market consensus pricing.

The Most Complete and Accurate Fixed
Income Data, Analytics & Workflow Tools
Only SOLVE Platform comes with Deep
Market Insight™, providing unmatched
coverage, depth and accuracy that
empowers the market to issue, trade, and
value fixed income securities. Hundreds
of industry-leading firms rely on SOLVE to
reduce risk and save time performing new
issue pricing analyses, identifying primary
and secondary trade opportunities,
monitoring market activity, evaluating
fixed income positions, and complying

with securities regulations.

Join the ranks of market leaders who are
strategically harnessing composite pricing from
SOLVE’s Quotes & Composite Pricing solutions
to redefine trading success.
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