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FX Flow 

Description 

FX Flow provides an overview of a customers’ historical and future flow as well as the average rate 

of the trades. 

This report includes flow coming from FX spot, forwards, swaps and options. For future flows only 

in-the-money options are included. 

Option premiums are included in the past flow. TARF’s and premiums on TARF’s are not included. 

In the report 

 

Settings 

Date: Report date of the report (set to last business day as default) 

Currency: Specifies the currency in which the market values are calculated 

Report Mode: The report has three modes to choose from.  

Net Flow (default) provides an overview of the net flow per day.  

Transaction Flow provides an overview of the flow per trade.  

Historical Trades provides a detailed overview of the historical trades. 

FX cross: Filters on the chosen currency pair 

Include CN flow: Includes trades coming from Corporate Netbank (only relevant to Denmark) 

Historic Flow:  

First Maturity Date sets the lower bound for when the earliest maturity of a trade should be. 

Last Maturity Date set the upper bound for when the latest maturity of a trade should be. If left 

blank, it will use the day before the report date as the last maturity day. 

Future Flow:  

First Maturity Date sets the lower bound for when the earliest maturity of a trade should be. If left 

blank, it will use the report date as the earliest maturity. 

Last Maturity Date set the upper bound for when the latest maturity of a trade should be. If left 

blank the report will include all future maturities. 
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Report elements 

FX Flow contains four grids for the two modes Net Flow and Transaction Flow, and one grid in the 

mode Historic Trades. 

 

The first grid Summary includes the sum of all payments per currency split into Past and Future. 

Future payments include payments from FX spot, forwards, swaps, and in-the-money options. 

Whether or not an option is determined as in-the-money, depends on the spot rate for the currency 

pair on the report date.  

 

The second grid Average Exchange Rate includes the average rate per currency pair for the past 

and future payments. The average rate is calculated as net rate: 

𝐴𝑣𝑒𝑟𝑎𝑔𝑒 𝐸𝑥𝑐ℎ𝑎𝑛𝑔𝑒 𝑅𝑎𝑡𝑒 = Abs (∑
𝑝𝑟𝑖𝑐𝑒 𝑎𝑚𝑜𝑢𝑛𝑡𝑖

𝑏𝑎𝑠𝑒 𝑎𝑚𝑜𝑢𝑛𝑡𝑖

𝑛

𝑖=1

) 
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The third grid Future flow… includes all the trades maturing in the future unless the Future Flow 

setting has been changed from its default values. In the Net Flow mode the grid will include all 

future maturity dates and show the net amount for the relevant currencies. In Transaction Flow 

mode this grid will contain one row per trade. This grid includes FX spot, forwards, swaps, and in-

the-money options. Whether or not an option is determined as in-the-money, depends on the spot 

rate for the currency pair on the report date. 

 

The fourth grid Historic flow… includes all trades matured in the specified period under the setting 

Historic Flow. In the Net Flow mode the grid will include all past maturity dates and show the net 

amount for the relevant currencies. In Transaction Flow mode this grid will contain one row per 

trade. This grid includes FX spot, forwards, swaps, and options + premiums payed for options. 

 


