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Approach to liquidity risk management
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4 operational issues
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SWIFT solutions for liquidity risk management
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Intra-day  cash reports, to improve liquidity visibility

for correspondents and market infrastructures flows
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Intra-day reporting
• Structured, granular information on 

underlying transactions, 

transaction date/time

• Based on threshold

• Event-driven or periodic

Position across 

accounts and currencies
• Additional balance types:

projected balance

SWIFT standards for intra-day reporting

MT Debit /credit 

confirmation

(MT 900/910)

Interim

transaction 

report               

(MT 942)

Interim 

balance report

(MT 941)

MX Debit/credit 

Notification

(camt054)

Account report

(camt 052)

- Business practice development (rule book)

- Third party application certification in 2011
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Collateral position management
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Intra-day reporting

MT535 – holding position of underlying 

securities collateral
Current position

Predictive position

Monitor your portfolio in real-time

& reduce your counterparty risk

MX standards automating the margin call

process including reporting and support
Availability date: December 2010 (pilot)
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Copy service, to build central liquidity view
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• Receive reports 

sent to branches

• Accurate, timely

• Simple 
No action or development by 

sender or receiver

• Flexible
You define which senders, 

receivers, message types
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Traffic analytics, to give insights on liquidity 

flows and exposure
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Watch features

• SWIFT traffic, sent and received

• Volume, currency and value

• Including MI related traffic

• Year to date + 2 years history

• Monthly updated

• Powerful drill down
per market / message type, per region / country, 

for all BICs / per BIC, …

• Flexible sorting and filtering

• Accessed via swift.com, can be 

exported (csv, excel, PDF)

For my bank, which are the

biggest senders / receivers 

of payments, in value?

What is my counterpart 

concentration risk?

How do I compare  against 

my peers / the market?
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What can I get out of Watch?

=> Monitor my business 
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“What is the 

regional 

breakdown of 

payments 

exchanged in 

the past years?”
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What can I get out of Watch?

=> Track Evolution

10

“Which countries 

are growing 

fastest in terms 

of Payments 

volumes? 

In value/ 

currency 

by

Q4/10
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What can I get out of Watch?

=> Counterparty Risk Analysis
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“Who are my 

counterparties? 

What is the 

direction of my 

exposure?”

In value by

Q4/10
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What can I get out of Watch?

=> Trend Analysis
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“What is the 

evolution of 

my exposure 

over time?”
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Integration consulting services

Assessment

• Assessing cash and liquidity 

business / operational processes

– Intra-day position management

– Predictive position management

– Payment flow control

• Guidance for potential process 

improvements in line with new 

liquidity risk regulation

• Typically 25-35 days

Implementation

• Business layer - Formal modeling 

of cash & liquidity processes and 

data flows 

• Middle layer - Technical model 

representation

• Messaging layer - Data mapping 

with SWIFT messages and 

integration with your applications

• Connectivity layer - Configuration, 

deployment and testing support

• Efforts tailored to scope
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More info?

• Your SWIFT relationship manager

• www.swift.com

• White paper: Managing liquidity risk in a changed and global 

world [PDF] 

• Market research: industry pain points and SWIFT solutions

[PDF] 

• SWIFT solutions for liquidity risk management factsheet [PDF] 
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Thank you


