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Overview

360T offers a comprehensive set of Market Data Services to the global financial and investment
community. Promoting market transparency since 2000, 360T data solutions provide market
participants with quality and actionable information, essential to supporting confident price
discovery and competitive price determination.

In a bid to bring market transparency to all FX consumers, 360T and their partner Digitec can now
offer the Swaps Data Feed (SDF) on view only basis, the SDF View. Users can view live SDF rates,

empowering decision-making processes, and safeguarding traders from information leakage that
is present in the RFQ process.

Every currency, every update, every day. Better market datais
now at your fingertips.

Access

Users are granted user specific credentials, to a web hosted browser. We simply whitelist your
external IP, create your credentials and share the URL: [ https://sdf-marketdata.360t.com
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Product Breadth

> Live streaming quotes from SDF

> 43 subscribed currency pairs across G10, local markets & NDF pairs
> Ability to request cross combinations
> Tenorsranging from O/N to five years

> Standard tenors with the addition of special dates such as IMM, end of month/year

AUD/USD
EUR/USD
GBP/USD
NzD/USD
USD/CAD
USD/CHF
usD/JPY
USD/DKK
USD/SEK
USD/NOK

USD/PLN
USD/CzK
USD/HUF
USD/RON
USD/BGN
USD/HKD
USD/CNH
USD/ THB
USD/SGD
USD/TRY
USD/RUB
USD/ILS
USD/AED
USD/SAR
USD/BHD
USD/QAR
USD/OMR
USD/KWD
UsD/MAD
USD/MXN
USD/ZAR
USD/HRK

USD/CNY
USD /KRW
USD/INR
USD/IDR
USD/MYR
USD/PHP
USD/TWD

usD/COP*

USD/CLP*
USD/PEN*
USD/BRL*

* During NY trading hours only
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Product Functionality

1. Ability to request broken dates

Broken dates can be entered as:

Number of days 100

Standard tenor 6m
ddmm 2503
ddmmyy 300622

Fwd-Fwd-interval 3m-6m

The resultis displayed in the first line (three lines in case of fwd-fwd) of the table. All previous
results are listed at the end of the table.

Broken date entries falling on holidays or weekends will be moved to the next tradable date and
marked with an orange background color.

@ ©4-dut22—Mon- 05.Jul 22 953 -563.90 -54916 102.981 103138

Add “I” to the entry to avoid the automatic change to the next trading day in case of a holiday.
Click on the remove icon to delete a broken date line.

Click on Reset all to remove all broken date results.
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2. Ability to export snapshot from SDF curve in XML file EXPORT SELECTION

3. Ability to view SDF curve on chart

c\

Maturity Date Days BSwPts  ASwPts Mid Price Spread B Rate A Rate
[ 22. Dec 20 - T| 22. Dec 110 27.63 27.91 27.97 0.28 1.20162 1.20171]
ON 01. Sep 1 0.223 0.255 0.239 0.032 119881 1.19887
™ 02.Sep 1 0.235 0.243 0.242 0.014 1.19884 1.19890
SP 03. Sep 0 1.1989 1.1989 1.1989 0.0001 1.1989 1.1989
SN 04.Sep 1 0.231 0.246 0.233 0.015 1.19883 1.19894
w 10. Sep 7 1.63 167 1.65 0.04 1.19902 1.19909
IMM_1 16. Sep 13 3.08 3.14 311 006 119917 1.19923
2w 17. Sep 14 3.33 3.38 3.36 005 119919 1.19926
3w 24.5ep 21 5.02 5.09 5.06 0.07 119936 1.19943
EOMS 30. Sep 27 6.48 0.26 6.52 008 1.19951 1.19958
BOM10 01.Oct 28 7.36 7.44 7.40 0.08 119960 1.19966
M 05. Oct 32 837 244 841 0.07 1.19970 1.19976
SN 12M : Curve Chart
20 DA POINTS/TENOR 5 POINTS
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EXPORT SELECTION



Please do not hesitate to contact your local account manager for more information or
contact us at info@360t.com - www.360T.com or atinfo@digitec.de - www.digitec.de

Europe Americas Asia Pacific Middle East South Asia
Frankfurt New York Singapore Dubai Mumbai
Tel: +4969 900 289 0 Tel: +1 212776 2900 Tel: +65 65971770 Tel: +9714 458 7440 Tel: +91 22 40771437

© 360 Treasury Systems AG. All Rights Reserved 2020.



