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INTRODUCTION 
 
SAP Treasury and Risk Management is a module that is geared up towards 
analyzing and optimizing business processes in the finance area of a 
company.   
 
The Treasury and Risk Management in SAP comprises of the following 
components: 
 
Transaction Manager – Supports the management of financial transactions  
                                      and positions  
 
Market Risk Analyzer – To analyze interest rate, currency and stock risks . It 
helps to provide a reliable evaluation basis for market risk controlling. 
 
Credit Risk Analyzer  –   
It focuses on measuring, analyzing and controlling counterparty default risk. It 
tries to cover specific risks associated with financial transactions in a 
company. It helps to control risks by setting limits and having an online limit 
check, 
 
We have tried to make the configuration process as simple as possible. Enjoy 
reading it and implementing it at your clients place. 
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1. Treasury and Risk Management 
 

1.1 General Settings 
 
SAP Customizing Implementation Guide à SAP NetWeaver à General 
Settings à Maintain Calendar 
 
A Calendar needs to be configured in the treasury module so as to have a 
working day check on the treasury activities entered into the system by the 
finance department. 
 

 
 
 

Click  
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Most of the public holidays relevant for India are already maintained. 
 
 
Select  
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Click  
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Double click 
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Change from 2009 to 2098 
 
 

 
 
 
Click on  
 
Click back 
 
Select 
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Click  
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Click  
 
Update the following:- 
 

 
 
 
Click on  
 
 
 

1.2 Basic Functions 
 

1.2.1 Business Partner 

1.2.1.1 Define BP Roles 
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà SAP 
Business Partner for Financial Services à General Settings  à Business 
Partner àBasic Settings à Business Partner Roles àDefine BP Roles  
 
Here you define the business partner roles and their attributes. 
You also define the role categories with other relevant data. 
The BP role categories are stored in a table that has the delivery class E. 
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SAP has delivered various business partner roles, role categories and BP 
views. 

Do not modify these settings. 

You should modify these entries only if, for example, you 

• Want to use a completely different screen sequence 

• Need additional screen sequences for your own role categories 

• Have defined your own processes that should be programmed on role 
categories. 

You should not, in particular, modify the role categories delivered by SAP 
because SAP programs may access them directly. 
 
We follow the standard system settings 
 
 

 
 
 
Double click 
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Click  
 

Double click  
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1.2.1.2 Define  Number Ranges 
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà SAP 
Business Partner for Financial Services à General Settings  à Business 
Partner àBasic Settings à Number Ranges and Groupingsà Define Number 
Ranges  
. 
Here you define number ranges  for business partners. 
 
The defined number ranges are assigned to groupings in the Define 
groupings and assign number ranges activity. 
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Click  

 
 
Click  
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Click  
 

 
 
 
Let us now create our own number range 
 
 

Click on  
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Click  
 

 
 
 

Click  
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Click on  
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Click  
 
 
 
 

1.2.1.3 Define Groupings and Assign Number Ranges 
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà SAP 
Business Partner for Financial Services à General Settings  à Business 
Partner àBasic Settings à Number Ranges and Groupingsà Define 
Groupings and Assign Number Ranges . 
 
Here you maintain groupings for business partners. 
 
The following groupings are supplied by SAP: 
0001 
0002 
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Click on  
 
Update the following:- 
 
 

 
 
 

Click on  
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Select ZTR9 as Int. Std. grouping 
 

 
 
 
Click on  

 

1.1.1.4 Maintain Industry Systems and Industries 
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà SAP 
Business Partner for Financial Services à General Settings à Business 
Partner àOrganizationsà Maintain Industry Systems and Industries  
 
 
Here you define Industry Systems and industries. You can create different 
industry systems, to which you can assign several industries in each case. 
You can assign several industry systems to one business partner. You must 
identify one industry system as the standard industry system. The industry 
system identified as the standard industry system is displayed in the dialog in 
the initial screen for the maintenance of industry data. 
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 Industry System 0001 – Standard Industry System has been maintained. 
 
 

 
 
 
 

Select  
 
 

Double click  
 



Treasury & Risk Mgmt. Page 26 of 259      www.sapficoconsultant.com   

 
 
Let us create a new Industry key for Petrochemicals with key 02 
 
Position cursor on 

 
 

Click  
 

 
 
 
Select Same Level 

 

 
Update the following:- 
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Click  
 

 
 
 
 
 
Click on  
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1.2.2 Market Data Management 

1.2.2.1 Check Exchange Ratios for Currency Translation 
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà Market 
Data Management à Master Data à Currencies  à Check Exchange Ratios 
for Currency Translation 
 
Here you enter the translation ratios for currency translation. You enter these 
ratios for each exchange rate type and currency pair. You also specify 
whether you want to use an alternative exchange rate type for specific 
currency pairs.  We follow the standard system settings.  
 

 
 
 

Click  
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1.2.2.2 Define Reference Interest Rate   
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà Market 
Data Management à Master Data à Settings for Ref. Interest Rates and 
Yield Curves for Analyzers à Define Reference Interest Rate 
 
 
Here you define the reference interest rates by entering a key and a 
mnemonic name. All other fields are purely informative.  
 
 We follow standard system settings.  
 
 In addition we maintain MIBOR and MIFOR rates.  
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Click on  
 
 
Update the following:- 
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Click on  
 
 
 
Select 

 
 

Click  
 
 
 
 
Update the following:- 
 

 
 
 

Click on  
 
Similarly maintain MIB0RINR03 to MIBORINR12 
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1.2.2.3 Define Yield Curve Type 
 
SAP Customizing Implementation Guide à Financial Supply Chain 
Management à Treasury and Risk Managementà Basic Functionsà Market 
Data Management à Master Data à Settings for Ref. Interest Rates and 
Yield Curves for Analyzers à Define Yield Curve Type 
 
You define yield curve types using the attributes yield category, interest 
calculation method, quotation type, read procedure, interpolation category, 
and as many currencies as necessary. Then you assign them reference 
interest rates. 

 

 

Click  
 
Update the following:- 
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