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What do | get from this dashboard?

This dashboard shows you how the major currencies across
regions and within country corridors are related.

Data Scope:
— MT103s and MT202
— Live and delivered messages

% Guide to Visuals in Banking Analytics -- Payment Dashboard - June 2017 3



Location of the dashboards
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FT)

Watch Analytl cs Shared folder Documentation About us Contact Us
Sep 2016

Data playground (Wizards) Data visualisation
Customize and query data according to your requirements Pre-defined visual dashboards

Traffic Analytics Banking Analytics Banking Analytics Payments Trade Finance Rankings

Premium
Focus on MT103s and Focus on MT700s and This dashboard looks at
> FIN Traffic > FIN Value > Payments

> FileAct Traffic
> InterAct Traffic

Quick links
> Go back to folder view
> Billing Analytics

> Message Cost Analytics

> FIN FX Value

> Trade Finance
> Treasury
> Rankings

MT202s allowing you to
analyse and benchmark
your payment traffic.

MT400s allowing you to
analyse and benchmark
your trade finance traffic.

‘your rankings on SWIFT,
per market, and per
message type.

=1
\

FT)  Watch Analytics

Shared folder

About us Contact Us

My Counterparty
Countries Groups

Overview of my payments

®

My Entities My Currencies

%

Quick links

> Walch Analytics homepage

> Trade Finance dashboards
> Ranking dashboards

®S

My Counterparty

Enriched analysis

Charge Details

[ lelelelel ]

Initial Ordering and End
Beneficiary Countries

Executive reports

&

Identify new business
opportunities

Understand your business

Currency correlation
dashboard




How to navigate in the dashboards

Familiarise with the setup of a dashboard (Tabs and Panels)

@ Business
Intelligence

TER

Inter-regional corridors

v Message type (10f 3)
(A1)
MT103, MT103+, MT103R
¥ MT103, MT103+, MT103R,
MT202

* Currency A ((4))
CNY, EUR, GBP, JPY

* Currency B ((4))

EUR, GBP, JPY, USD

“

Counterparty Geo regi...
(Al
Africa
¥ Asia-Pacific

Cenlral & Latin America
~ Europe - Euro Zone
Eurcpe - Non Euro Zone
Middle East

North America

Geo region (2 of 7)
(All)
Africa
¥ Asia-Pacific

Central & Latin America
¥ Europe - Euro Zone
Europe - Non Euro Zone

Middle East

' Inter-regional corridors A4

Counterparty
region

Asia-Pacific

Europe - Euro Zone

Model Message Geo
base type region

Asia-

Amounts

Model base

sage

type

Counterparty
Geo region

Asia-Pacific

Major currency correlation matrix - amounts - inter-regional corridors

Asia-Pacific

AMT

MT103, MT103+, MT103R, MT202

Europe - Euro Zone

EUR

JrY usD

Y FLTER

Inter-regional corridors

Inter-regional corridors

¥ Message type (1 of 3)

L (Am

[ MT103, MT103+, MT103R

Model short desc
Inconclusive

Inconclusive

Inconclusive

CNY and USD are positively comrelated
Inconclusive

Inconclusive

Inconclusi

Inconclusi

Inconclusi

Inconclusi
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‘ Country corridors ‘
[ ]

Negative correlation

Modellong desc
Inconclusive. The correlation is either too weak or there is a high probability of a random correlation observed by chance.
Inconclusive. The correlation is either too weak or there is a high probability of a random correlation observed by chance.
Inconclusive. The correlation is either too weak or there is a high probability of a random correlation observed by chance.
CNY and USD are positively correlated
Inconclusive. The correlation is either too weak or there is a high probability of a random correlation observed by chance.
Inconclusive. The correlation is either too weak or there is a high probability of a random correlation observed by chance.
either too weak or there is a high prebability of a random correlation observed by chance.
gtion observed by chance.

pn observed by chance.

pn observed by chance.

To switch between
amounts and volumes




How to filter in the dashboards
Interactive filters using the Filters panel
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' Inter-regional corridors v

Y FLTER

Inter-regional corridors

» Message type (1 of 3)

MT103, MT103+, MT103R, M

» Currency A ((4))

CNY, EUR, GBP, JPY

» Currency B ((4))

EUR, GBP, JPY, USD

» Counterparty Geo regi

Asia-Pacific, Europe - Euro

» Geo region (2 of 7)

Asia-Pacific, Europe - Euro

Inter-regional corridors -

» Message type (1 of 3) -
MT103, MT103+, MT103R, MT..

jorrelation matrix - amounts - inter-regional corridors

Make selections and
click on Apply

»  Currency A ((4)) - u
v _— CNY, EUR, GBP, JPY
v » Currency B ((4)) -
Zone Europe - E b L
EUR, GBP, JPY, USD
Zone . Negative correlation
» Counterparty Georegi... =
Asia-Pacific Eurc-pe Euro Zone brrelation details - amounts - inter-regional corridors
Model | M !
baosee lyf} Model short desc Model long desc
- Inconclusive nclusive. The correlation is either too weak or there is a high probability random
»
Geo region (2 of 7) - P ] ! random
S Note: use these filters to add or -
Asia-Pacific, Europe - Euro Zone . f e f
: pe and USD are positively correlated remove regions/countries in the e
— currency correlation matrix. randorn
7 | Eewr Y s wop Zox A SERTPSY a random
usD Inconclusive. The correlation is either too weak or there is a high probability of a random
. JPY Inconclusive. The correlation is either too weak or there is a high probability of a random
wEE SN Incanclugiva Tha rorralation ic aithar tan waalk ar thara ie 3 hinh nrnhahilibe af 3 random
Amounts @
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Content of the dashboard
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2 tabs: Inter-regional corridors and Country corridors | 2 panels in each tab: Amounts and Volumes

Inter-Regional

corridors

Country

corridors

[ ——
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Data scope: MT103s and 202
Period scope: Rolling 12 months
Currencies: CNY, EUR, GBP, JPY
and USD

—

This tab gives an overview of how the major
currencies across the regions are impacting each
other. Both a Currency correlation matrix and the
Currency correlation details are available.

This tab gives an overview of how the major
currencies across the countries are impacting each
other. Both a Currency correlation matrix and the
Currency correlation details are available.
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Content of the dashboard

Inter-regional corridors — Country corridors Click on these bubbles to see the
underlying correlation in the table
¥ muTeR Major currency correlation matrix - amounts - inter-regional corril beIOW Oor mouse over to see more
Inter-regional corridors - M'::::::e At d etal IS .
., Message type (1 of3) I s MT103, MT103+, MT103R, MT202 EXam ple
(Ally Geo region Asia-Pacific
[ MT103, MT103+, MT103R Currency B EUR GBP Y uso IModel short desc: CNY and USD are positively
4 MT103, MT103+ MT103R, ... Counterparty Geo correlated
[ w02 region Currency A
» Cumency A ((4)) - I o e e g . . . * ¢ -
y 5 cEp o EUR L L L [ ] ] ] J
) Asia Pacific [ ]
Currency correlation ° ° ¢ ¢ -
. JPY (] °
matrix
cuy ° ° O ° [ ) ° O O
0 any EUR ® O ° o L
[ Africa I Europe - Euro Zone o .
! Asis-Pacific ® ® ® ]
[) Central & Latin America I JPY [ ] ]
# Europe - Euro Zone
W Ermrsl B I Positive correlation Inconclusive Negative correlation

L] Middle East

] North America I Major currency correlation details - amounts - inter-regional corridors

Model | Message Geo | Counterparty Cumency Cumency | Comelation

v Georegion (2of ) . I base type region Geo region A B Model short desc Model long desc Correlation  proporti
) EUR i In ive. The ion is sither too weak or there is a high probability of a random correlation observed by chance. | (0.32347) | (D.30352)
& I GBP i In ive. The on is sither too weak or there is & high probability of a random correlation observed by chance. 005704 | (D40656)

i CHY

(] £5 JPY it Ir ive. The hion is efther too weak or there is a high prebability of a random comelation observed by chance. 0.46643 (0.12628)
i usD CNY and USD are positively correlated CNY and USD are positively correlated 087108 073552
C urren Cy corre | at| on o GBP Inconclusive Inconclusive. TH . K 037129 0.38203
) ) EUR Py Inconclusive mecesve f 1 HETE are 2 metrics in the 03379 | 0ADTM
deta”s usD Inconclusive rencisive M correlations details grld 001077) | (0.67508)
cap JPY Inconclusive Inconclusive. TH . 040227 017738
uso moncusve | meoneuswe 1§ - COFTElAtion (on the actual omme | @aness)
Asian Py usD Inconclusive Inconelusive. TH amou nts /VO | ume S) 0.88387 0.04473
Pacific EUR Inconclusive Inconelusive. TH K i 027285 | (0.52272)
GEP Inconclusive moneksve ] - COITElAtioON proportlon (On the (028629) | (0.29326)

Anatas mamenm

= e e activity share)




Content of the dashboard
Legend of the currency correlation matrix
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There are 3 correlation categories visible in this matrix:

%

Major Y ion matrix -
Model base AMT
Geo region Asia-Pacific Europe - Euro Zone
Message type MT103, MT103+, MT103R, MT202 MT103, MT103+, MT103R, MT202
Currency B EUR GBP JPY usD EUR GBP JPY usD

Counterparty Geo
region

Curreney A

EUR

Asia-Pacific

JRY

o .
Europe - Euro Zone
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Legend*

- . Positive correlation

Inconclusive

The threshold used to define if there is a relevant
correlation between 2 currencies are minimum +0.65
for positive correlation and -0.65 for negative
correlation. Both correlations on the actual
amounts/volumes and the correlation on the activity
shares are taken into account for this

@ \egative correlation
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Country corridors

» Curmrency A (4)

» Currency B (4)

2 of 219

> c Country .

Click on the arrow to
export to Excel

o China

United Kingdom
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Majer currency correlation matrix - amounts - country corridors

Export data to Excel Intelligence
Limited to the data shown in that specific visual
y ] "N
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Find out more about Watch here

Learn more on our e-training

. platform: SWIFT Smart
Access to this module is only available for swift.com registered users.

Dedicated e-trainings on Watch Products available

® Customer Support

]

~=I

in

I~

v

Business Intelligence
Transaction Banking
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‘Watch

SWIFT Business Intelligence

Watch documentation

Documentation available on
the Watch platform

Provide us your feedback
at watch@swift.com
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