TREASURY MARKET PRACTICES GROUP
JANUARY 13, 2015 e 4:00-6:00 PM

MEETING AGENDA

ADMINISTRATIVE ITEMS

BRIEFING FROM FHFA oN PROPOSED GSE SINGLE SECURITY
STRUCTURE

DiscussIiON OF RECENT MARKET EVENTS

DiscussIiON OF OCTOBER 15

WORKING GROUP UPDATES

= Use of Benchmarks in TMPG Covered Markets
= High Frequency Trading

MARGINING OF AGENCY MBS TRANSACTIONS

= Discussion of market progress toward implementing the agency MBS
margining recommendation

NEXT MEETING

= Thursday, February 26, 2015


http://www.fhfa.gov/PolicyProgramsResearch/Policy/Documents/RFI-Single-Security-FINAL-8-11-2014.pdf
http://www.fhfa.gov/PolicyProgramsResearch/Policy/Documents/RFI-Single-Security-FINAL-8-11-2014.pdf
http://www.newyorkfed.org/tmpg/margining.html

