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Global Market Quantitative Research

MACHINE LEARNING IN FINANCE

IMPROVING SALES PROCESS THROUGH MACHINE
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GM Data Lab to harness the data opportunity

GM LAB
Mission

▪ Innovate by using advanced data mining & artificial intelligence modeling for the benefit of Global
Market business lines.

▪ Dedicated senior quantitative researchers
▪ Pool of consultants and PhD candidates
▪ Strong connection with rest of the quant. team to leverage data and client analytics

▪ Fintechs, allowing to move quickly in new area while acquiring the knowledge.
▪ Academia to be aware of latest innovation in research and have access to pool of talent

An offshoot of
Quantitative

Research

External
cooperation

▪ Leveraging new types of Data to give
new insight on Client / Market activity

▪ News, Social Media, regulatory fillings
▪ Satellite Images

▪ Execution/Data
▪ Conversational interfaces
▪ Voice Recognition
▪ Structuring Chat and Voice data

▪ Predictive Analytics
▪ Recommendations to Clients
▪ Classification / Profiling of Clients
▪ Prioritization of Sales work

Client Intelligence Automation & bots / NLP Alternative Data
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Introduction

The need for Client Intelligence:

A brief overview of Market Making

4| Global Markets IT Strategic Alignment |

Product offering of Global Markets

EQUITY FX COMMODITY

RATES CREDIT
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Market Making: ideal case: Crossing

[100, 101]

[99.5,
101.5]

[100, 101] BUY

SELL

1$

6| Global Markets IT Strategic Alignment |

Market Making: Not so bad case: matching

[100, 102]

[100, 101]

I’d like
to buy

I’d like to sell

0.5$

Price still good ?

Yes, still 101

Price is
101

Ok,
done

done

[100.5, 101.5]

Ok,
done

At 100.5

Execution
Efficiency

stream

Mid has moved up by
0.5

Market Making: usual case, Trading ware-housing the Risk…

Trading will have to manage the Risk
until a new opportunity to buy comes….

Critical part of the Quant job is here:

I buy at
101

You sold
at 101
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Product offering of Global Markets

EQUITY FX COMMODITY

RATES CREDIT
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