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Before Covid crossed our path

* Project context - Global worldwide payment protocols migration to 1SO 20022 standard
* Risk of non-compliance - No payment business will be possible

* Two-phased roadmap Nov 2021 End 2025
Bing Bang for EU MI End of ISOImigratic:n
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Implementation of new mes:saging protocols and adapting the legacy systems
I | Coexisting period for Many-to-Many from 2021 to 2025
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Current timeline

2019

2020 . 2021 2022

Spedfications

02,04,/18 - 23112119 167122022

Development and 4CB Testing
0204,19 - 1370821

Eurosystem Acceptance Testing (EAT)
04,05,720 - 30,09/21

User Testing [UT]

Exerution

Mirration
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Many-to-many SWIFT's new strategy

= March 2020, SWIFT board: new approach to the adoption of 150 20022 for
cross-border payments and cash reporting messages
= New capabllities will maintain complete data and state information for
transactions centrally
= This will relieve institutions of the obligation to pass on complete data
* This will eliminate the problem that intermediaries may "break the
chain”
* Use of MT for x-border/reporting will be extended by one year - end of
) 2022 - and will be retired in November 2025
= From the end of 2022
= Option to send and receive MT or IS0 20022 through FINplus
messaging service or APls
= MT supported Jor backward compatibility only: new developments will
be based on IS0 20022 data only
* This is to avoid community investment in a short-lived, messaging-only
150 20022 solution
* Market practice defined with CBPR+ will be the basis for the IS0 20022
messages and data model in the new approach
* Being ready to receive 150 20022 for x-border payments in November 2021
i5 no longer required S —
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Governance BNPP Group

= Steering Committee

= Filiere Swift

= Service provider: SWIFT

= Direct participation domestic markets France, Italy,
Luxemburg and Belgium

= Central follow-up
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BNP Paribas Fortis before consolidation project

» T2S: NBB-SSS

» Fixed Income & ALM Treasury
» EZ2E Operations Invest

» T2 direct participant

BNP Paribas Fortis after consolidation project

» No changes

» direct participant T2:
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Minor impact on Global Markets and ALMT back office

TFLM: Liquidity Management

= CLM
= |ntra-day liquidity
= technical accounts Instant Payments via TIPS

Settlement teams

= manual payments MT 2 MX
= back-office systems are sending XML format to our Payment Engine

= EXAI

=  Murex

= Calypso
= |driss

= FIAMS
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New central liquidity management
T2S

Liquidity
Transfers
Standing Instant
Facilities Liquidity Liquidity Payments
settlement Transfers . Transfess settlement
\ e k/,,-a
Cash
oy CLM
Liquidity Liquidity
Transfers Transfers
Ancillary System Large-value
Payments Payments
T2T28 Consolidation settlement 3 settlement v BCh BUNDpa.aU ©
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XML messages—
Source code ILL

(=no accounting
done by MTS)

Fiams TA &
baoking
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MT103
MT202

GFX

MT103
MT202

Copy of MT messagesfor

archiving

FIAMS
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Still challenging
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Complex

All banks have to be ready (big bang)

New Initiatives (TIPS, Digital EURO,...)

Covid still having a huge impact on the way we work
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