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Join Teleconference (Phone) or Integrated VVolP (PC
headset)
For Phone
Click “Country/Region” to select country code
Complete phone number
You are called by an external number
Pick up phone, press 1, you are in the conference
You can at any time enable sound or switch Phone/IP
Click “Communicate” then “Audio”
You will hear silence until the session starts
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Housekeeping

You are on a listen only mode
 Submit questions using Q&A feature

* Questions may be submitted at any
time to “All Panelists”

e There will be a Q&A session at end of
the presentation
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Agenda

Global and regional FX trends

SWIFT FX Performance Insights

What's next for SWIFT FX data?
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Unique position of SWIFT in the FX market

1 million per day

MT 300 messages are sent over SWIFT to confirm FX Spot, Swap and Forward trades

10,000 1,000

Users of Category 3, FX & Derivative messages Users of the MT 305 Option confirmation
2,000 71
Investment Managers & Corporates Members using the SWIFT exclusive channel

o CLS
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All Markets Traffic (in Million transactions)

Global Messaging Trends

Live, delivered traffic sent and received since 2008

e Total Traffic == e Treasury Traffic

Total Traffic Growth
FY 2017 vs FY 2014

+24%

All Markets

Treasury Traffic (in Million transactions)

+10%

Treasury Market

2008 2009 2010 2011 2012 2013 2014 2015 2016 2017

1\ .
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Top currency pairs traded worldwide
Live, delivered, sent and received MT 300, YTD July 2018, by value

Others 42% USD - EUR 26%

USD - JPY 11%

UsSD - GBP
9%

USD - AUD 5%
USD - CNY 7%

TR
(1 T 3N\
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Treasury regional trends
Live, delivered, sent and received MT 300, YTD July 2018, by value

45% of FX confirmations are

. _ _ sent/received in Europe — Non
m Central & Latin America m Africa
= Middle East m Europe - Euro Zone Euro Zone for YTD July 2018

North America m Asia-Pacific
® Europe - Non Euro Zone

YTD July 2016 YTD July 2017 YTD July 2018
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Top countries worldwide doing FX transactions
Live, delivered, sent and received MT 300, YTD July 2018, by value

United Kingdom
United States

France

38%

Hong Kong
Japan
Switzerland
Australia
China
Germany
Singapore
Others
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Top UK corridors for FX transactions
Live, delivered, sent and received MT 300, cross-border, YTD July 2018, by value
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SWIFT FX Performance Insights

Overview

v Fact-based information on the foreign exchange global market is very difficult to acquire. Most
information is based on surveys and local data from an institution’s own trades.

v' The FX Performance Insights is a new information product — a unique reporting solution that
shows your competitive position in relation to peers, and to the market.

v Enables your institution to make informed strategic decisions, based on actual transactions sent
over the SWIFT rather than survey-based information.

What's the current state of the foreign exchange market?
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SWIFT FX Performance Insights

Overview

High-end offering
targeted at the HQ [ Customised offering
of top industry targeted to regional

“G16” FX broker- FX broker-dealers
dealers in the world

These reports are prepared depending on your specifications and needs.

What's the current state of the foreign exchange market?
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FX Performance Insights — selection of Market Views for FX Confirmations

1. Choose Product

m—

Spot

Forward

NDF

Swap

4. Choose Client Segment AND/OR Region

All

Option

Bank

2. Choose BIC8 or
Group level (can
include/exclude Intra-

Group)
¥

3. Select Peers: BIC8
or Group level (can

include/exclude Intra-
Group) (anonymised)

Broker/Dealer

Central Banks

Buy Side (IM & Corporates)

G16

CLS Members

All

_

Africa

Asia-Pacific

(148 currenciesidl

(900+ pairs)

6. Select Market Index

—> 5. Choose a Currency View —> (usually = total of

selected Market View)

All

Central & Latin America

Europe - Euro Zone

Europe - Non Euro Zone

Middle East

North America

Note — Instrument type breakdown available as from end 2018

All All -
EUR AEDYNED All Emerg/ngll\/larkets
All Non-Deliverable
GBP AED-BHD CLS Currency Pairs only
usb AED-CHF All (Excluding CLS Currency Pairs)
CHF AED-EUR BRIC currencies
INR AED-GBP Your customised choice
ZAR AED-JPY
CAD AED-KWD
JPY AED-OMR
AUD AED-QAR
DKK AED-SAR
HKD AED-USD
NZD AFN-AFN
SEK ALL-ALL
ALL-GBP

AMD-AMD

AMD-USD

ANG-ANG
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SWIFT FX Performance Insights

Regional broker

Comprehensive view of an institution’s ranking
on a country, regional or global basis

Performance against peers across multiple
permutations of segments, currencies and flows

Including market pulse, highlighting strengths
and potential areas of focus

Reports delivered each month to your inbox via
secure mail

What's the current state of the foreign exchange market?

Monthly reports are produced

 Constructed around different types of transaction
type, counterparty segment, (bank, broker, central
bank, investment manager, corporate..), region,
currency etc.

Comparison to a market -

Benchmarking

» For each market view the total volumes of
transactions and nominal amounts are provided

Peer selection process designed to

protect identity and data

» Each market view shows your position against a
pre-determined set of 10 peers
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SWIFT Business Intelligence Portfolio

Evolving Business Intelligence portfolio

Business developments / Regulatory requirements / Market practices

— Banking Insights - Intraday Liquidity Reporting - SWIFT Index — Observer [nsights
Traffic/ Billing Analytics - Global Banks - Monthly RMB Tracker - Observer Analytics
Banking Analytics — Central Banks - BI4GPI
Banking Analytics Premium — Cash Reporting

- Securities Insights

— Securities Analytics

Bl Professional Services
- Peer Benchmarking - FX Performance Insights — Operational Excellence - Corporate Business

- RMA Analysis Development Report

Get the most of SWIFT Bl products and services

- SWIFT Smart for Bl — Bl User Group meetings - Webinars
- Newsletters 15



Watch Banking Analytics Premium — offering for FX market

Operational and Business Insights

Benefits

volution current month and previous month BICS - Counterparty BICS pairs *
Demao Amount bought sent Tranzactions sent
73,302,416,027 Counterparty
BICS

2,900

Fact-based information at your ' | DEMOSGSA  DEMOBPAS s
fi ngerti ps , o DEMOPXA. 35,106,450, 160

DEMOJLIE 35,637,021 068

DEMODGed DEMOMGhe 33,964,520 585

Get daily monitoring of your own

DEMOBGSA DEMOUZAG 31,767 500 544

FX flows - y = £ DEMOBGH: 27,491,026.323

DEMOMI: 21,760,885 855

Gain an immediate pulse of 2 I e il

un(expected) events

Benchmark your activity against all

your peers: i
° |\/|0nth|y performance i “““'“‘LW ::ﬂrmm:ﬂ"’“” o DEMOBGSA DEMOMXAL 17,691,498 359
* Operational efficiency
* Business development

DEMODGed DEMOP.Je) 20001818773

N DEMOBGSA DEMOCLed 13,397 562 176
DEMOUMA. DEMOUMAG 18,618,322 402

DEMOBPAS 18,554,642, 300

DEMOUZAG 17745588 744

/202017 10/1/2017 10312017

Monitor your daily FX traffic |dentify your top FX

Global license including access to correspondents
Payment and Trade Finance flows

What's the current state of the foreign exchange market? 16



Use cases: How can Watch Banking Analytics Premium help you?

Corridor Analysis
Know where your top FX counterparties are located

' Evolution ,' Corridor analysis VY\ Counterparty analysis +
¥ FLTER - where are your ties located - amounts sent Filter top currency pairs
. :
Corridor analysis - l:‘ ) .3 ‘m Highest = =20
LXH
¥ Message type (1 of 4) - 4 1—,; o
(A A
W MT300:F Exchan.
L=d Top currency pairs *
MT305:Foreign Currenc.._
Currency p...
MT306:Foreign Currenc...
¥ Cumency bought (53) -
W AED
FX USD - CHF
s I, <
Gives an overview of your s [ = = = |dentify your top
FX 5GD - USD 33,066,401,034

regional concentration for T ————— ‘ mmonss currency pairs

FX . t f Demoa counterparty BICE country Amount bought sent Transactions sent FX JRY - USD _ 24,468737,354
essa eS In er S 0 DEMO Gounterparty Country m 374.130,075,075 7434 .
messag m o e
DEMO Gounterparty Country & 223,007,723,459 15,389
Val u e FRUSD - oy 22,156.647.720
DEMO Counterparty Country d 110,012,522,308 6113
= .
DEMO Country DEMO Gounterparty Country g 76,466,473,055 328z | TXUSD-KRW _ 21674.376,455
* Daily period (for a limit...
o DEMO Country s DEMO Counterparty Country s 52,398,019,426 4323 FXKRW-USD _ 21.310457.202
DEMO Country a DEMO Counterparty Country & 45,376,672,661 2513
(Al FX CNY - USD _ 20,914,297 433
I— DEMO Country y DEMO Counterparty Country y 42,867,525,963 1228
FrGER - UsD 20,640,335,438
v amm0is DEMO Country n DEMO Counterparty Country n 38,243,181,163 1326 550
¥ 8132018 DEMO Country k DEMO Gounterparty Country k 14.506,677,015 126 FRINR - LS - 12,145,804,257
o BI52015 DEMO Gountry DEMO Counterparty Country f 8,557,000,148 704 FX USD - INR - 11777 477900
¥ 862015
DEMO Country u DEMO Counterparty Country u 877,803,259 8
v amnois FXTWD - USD - 8252925777
DEMO Country DEMO Counterparty Country r 70,787,261 10
FXEUR - GBP
DEMO Country t DEMO Counterparty Country t 21,085,647 4 - 8.148736.143
DEMO Counfry h DEMO Gounterparty Country h 355,312 1 208 408 608 208 1008 1208 1408 1608
DEMO Country o DEMO Counterparty Country o 77 1 Amount bought sent 1
Transactions sent + e +
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SWIFT Business Intelligence solutions: What's next?

SWIFT Board approval for additional FX data
flelds & MX equivalents

With the Value Date field different instruments can be identified
in the MT 300

New Business Intelligence development
Infrastructure Data extraction enhancement

Enables rapid implementation of the new data fields

What's the current state of the foreign exchange market?
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Questions?

Please contact us at Watch@swift.com or

visit swift.com/BI

Select
“All Panelists”

What's the current state of the foreign exchange market?

Ask: | All Panelists

Type your questions here!



mailto:Watch@swift.com

Find out more about Watch

Learn more on our e-training platform:
SWIFT Smart

Dedicated e-trainings on Watch Products available
Access to this module is only available for swift.com registered users.

SWIFET Business Intelligence

Watch documentation

Customer Support

I Sign up to receive Bl Newsletters

SWIFT Business Intelligence for w Send us your feedback
AN

at watch@swift.com

I Tansaction Banking

@% What's the current state of the foreign exchange market?
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https://www.twitter.com/search?q=SWIFTBI&s=typd&x=0&y=0
https://www.swift.com/newsletters/
https://www.linkedin.com/groups?gid=4594789&trk=myg_ugrp_ovr
https://www.linkedin.com/groups?gid=4594789&trk=myg_ugrp_ovr
https://www.linkedin.com/groups/4594789
https://www.linkedin.com/groups/4594789
https://www.swift.com/contact-us/support
https://swiftsmart.swift.com/Saba/Web_spf/EU1PRD0018/common/ledetail/cours000000000008840
https://www.linkedin.com/groups?gid=4594789&trk=myg_ugrp_ovr
https://www.swift.com/BI
https://www.swift.com/our-solutions/compliance-and-shared-services/business-intelligence/document-centre
mailto:watch@swift.com
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