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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 - SAP NetWeaver - General
Settings - 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.

=
Calendar Edit Goto Estras  System  Help

& A €O  SHE DD O0 EE @
SAP Calendar: Main Menu

Calendar

Each change takes effect directly in all clients

Subnhjects

@ Puhblic holidays
() Holiday calendar
() Factory calendar

sd 7]

Click [£
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=
Calendar Edit Goto  Bdras  Systern Help

| & 1 JH @@ BHEB 90 hs PR QB
Change Public Holidays: Overview

WG

E| Public holiday [sharttext  [Use in haliday cal|Sort Key
{KR) Buddha's Birthday Buddha's B H
I {KR) Child Day Child Day ®
] (KR) Chusok Harvest Fest 1 Chusok 1 H
] (kR Chusok Harvest Fest. 2 Chusak 2 =
] (KR) Chusok Harvest Fest 3 Chusok 3 H
] (KRY Constitution Day Constituti =
] (KR) Heroes Memarial Day Heroes Mem H
] {(KRY Indep. Movement Annivers.  |Indep. day =
] (KR} Independence Day Independen H
] (KR State Founding Day State Foun =
] (KR} Tree day Tree day H
| Afio Muevo Afio Muevo
| Batalla de Carabobo Carabobo *
| canada Dray Can Day
| canadian Givic Holiday Ciwic H
| Christmas Eve {9S)] Christmas
] Cyril and Metod day (G5 Cyril 3. bl =
" |Diadela Independencia Independic H
| Dia de Ia Raza Raza b
| Dia del Trabajo (M) DiaTrabajo
] Easter Saturday Easter Sat =
] Founding of Czechoslovakia Found.CZ H
] Gandhi Jayanthi Gandhi Jay =
] Independence Day Ind Day H
" |inicio de 1a Independencia Inizio Ind =
| |JanHus Day (CZ) Jan Hus D. H
] Latar Day (L15) Lahaor Day
| Liberation Day (CZ) Lib.day H
] hlareh Rth farrh Rtk o

Most of the public holidays relevant for India are already maintained.

Select
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=4
Calendar Edit Goto  Extras  Systern Help

|l& 2 9H IS0 IDHE B
SAP Calendar: Main Menu

Calendar
The calendar is not client-specific
Each change takes effect directly in all clients

Suhobjects
() Puhblic halidays

(O Factary calendar

& 2]

Click
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= L & =
Calendar Edit Goto Exiras  System  Help

& 2 ©@e BH® N0 AR QB
Change Public Holiday Calendar: Overview

0

[[n} |thday Calendar |Vahd frnm|VaI|dtn|Used in Factory Cale]

AL} Public holiday calendar Australia 1880 2010 ® E
|| BE |Public haliday calendar Belgium 1880 2010 X E
[ | BR |Holiday calender - Brazil 1986 2020 X W
|| ev |Public holiday calendar Belgium Flemish 1990 2010
|| Bwv|Public holiday calendar Belgium YWalloon 1890 2010
|| ca |Public Holiday Calendar - Canada 1890 2098 X
|| cH|Public halidays Switzerland 1880 2010 b
|| cN | Holiday Calendar-China 2001 2010
|| ¢ |Public holiday calendar Czech Repuhblic 1990 2010 H
| |cz |Public holiday calendar Czech Repuhlic 1995 2009 b3 =
|| DK |Public holiday calendar Denmark 18948 2010 b3
| |E1 |Public holiday calendar Spain Madrid 1890 2098 X
| |E2 |Public haliday calendar Spain Catalonia 1880 2088 b
|| EL |Public holiday calendar Alsace 1990 2005 H
I |EuU European currency union (ECLY 1998 2010 H
I |F |Public holiday calendar Finland 1994 2010 b3
| |FR |Public holiday calendar France 1990 2098 b3
B ES England and YWales 1800 2088 X
| |al |ireland 1900 2088
|| GN|Norhem Ireland 1900 2008
|| HK | Public haliday calendar Hong Kong 1996 2001 .
|0 |Public holiday calendar Indonesia 1996 2010
| IN |Public Holiday Calendar India 2004 2009
|| |Public holiday calendar Raly 1830 2020 X
| |JP |Public haliday calendar Japan 1880 2010 b
[ | KR |Republic of South Korea 1990 2008
|| ¥ | Public haoliday calendar Mexico 1995 2012 H =
|| v Public holiday calendar Malaysia 1996 2008 1)
[T Ihi [Punlic halidau ralandar kletherlands 16an| 7010 i [~]

I[5cas_U Bl sapsemer [INS| [ 7

Double click
IM | Public Holiday Calendar India 2004 2009

= =& =
Calendar Edit Goto Extras  Systern  Help

|& 190 eG@ICHE DDaD B QF
Change Public Holiday Calendar: Details

Calendar ID IN Public Holiday Calendar India

Walid  From 2004

To 2809
Assigned Public Holidays

Selected Puhblic Holiday Walid From  Walid To

O Gandhi Jayanthi 1800 2098

O Indepandence Day 1900 2098

O Republic Day 1900 2093

Entry 1 of 3
‘ Assign Holiday | ‘ Delete Assignment |

| lacas u M@l sapserver [INs [ [L7
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Change from 2009 to 2098

=
Calendar Edit Goto Extras  Systern  Help

|@ 18 0@ CHB anon DE O

EW

Change Public Holiday Calendar: Details

Calendar ID ‘INHPuhI\c Haliday Calendar India

Valid  From 2004
To 2094
Assigned Public Holidays

Selected Fublic Haoliday Walid Fram  Walid To

O Gandhi Jayanthi 1900 2098

O Independence Day 1900 2[098

O Republic Day 1900 2098

Entry 1 of 3
‘ Agsign Holiday | ‘ Delete Assignment I

I [scas_u il sapsener (S| [ 7

Click on
Click back

Select
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|II3'

Calendar

&

Edit Goto

Eufras
El

System  Help

JHC8@ BREIEDa8

SAP Calendar: Main Menu

Calendar

The calendar is not client-specific

Each change takes effect directly in all clients

Suhbobjects
C Public halidays
(O Haliday calendar

Click

=
Calendar Edit Goto Extras  Systern  Help

@

dJHCEe  SHB Hnas BE @FE

Change Factory Calendar: Overview

O

ID [Calendar D

|Va\|d frnm|\f’a|\d tn|

01 Factory calendar Germany standard 1830 2088 E

06 2001 2030 =

[ |48 2002 2007 [
[ |AJ Arangementyearly 18895 2020
| ant Agreement. Monthly 1885 2020
[ |aT Factory calendar Austria standard 1990 2010
I |au Factary calendar Australia standard 1890 2010
ES Factary calendar Belgium standard 1890 2010
I |er Factary Calender Brazil 1996 2020
[ |ca Factary calendar Canada standard 1890 20498
[ |cH Factary calendar Switzerland standard 1890 2010
|| e Pendulum list monthly calendar, first day of the maonth 2003 2006
|| ca Pendulum list quarterly calendar, first day of quarter 2003 2006
[ |cs Factary calendar Czech Republic 1880 2010
|| CZ Factary Calendar Czech Republic 1895 2008
I~ |DK Factory calendar Denmark 1885 2010
= Factory calendar Spain - Madrid 1990 2098
= Factary calendar Spain - Catalonia 1890 20498
EN Factary calendar France - Alsace 1890 2005

E Factary calendar Spain standard 1890 2010 B
B EN European Monetary Union 1898 2010
[ |FI Factary calendar Finland 1835 2010
[ |Fr Factory calendar France standard 1880 2088
| |eB Factary calendar Great Britain standard 1800 2088
T Factary calendar ltaly standard 1880 2010
[ | 4P Factory calendar Japan standard 1880 2010

| mx Factory calendar Mexico 18985 2012 !

N Factory calendar Netherlands standard 1990 2010 E

[~ 1N Fartnne ralandar Monaa 1605 7010 [~

I [5cap_U Bl sapserer (S| [ 7

Treasury & Risk Mgmt.

Page 12 of 259

www.sapficoconsultant.com



Click @
Update the following:-

=
lendar Edit Golo Exfras  System  Help

Cal
& 0@ SREIBEnLa|FE | @0
Change Factory Calendar: Details
| Special rules || 4 Calendar || » Calendar |

|II7
I

Factory Calendar 1D IN| Calendar India
Walid Fram ‘Year 2008
To Year 2013

Holiday Calendar ID IN\
Special Rules none exist

Factary Date Start

Waorkdays
Monday

[¥] Tuesday
[v]\Wednesday
[¥] Thursday
Friday

[] saturday.

[ sunday

] Puhblic Holiday

I [5cas_U P [ sapserver [INS | [ 7

Click on

1.2 Basic Functions

1.2.1 Business Partner

1.2.1.1 Define BP Roles

SAP Customizing Implementation Guide -> Financial Supply Chain
Management - Treasury and Risk Management-> Basic Functions > SAP
Business Partner for Financial Services - General Settings - Business
Partner > Basic Settings - Business Partner Roles > Define 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

- il SAP 4
TableView Edit Goto  Selection  Utilities(u) Swstem  Help
& HAH @@ BHE B0O0 | EHE @
Change View "BP Roles™: Overview
B
Dialog Structure I 8P Rales
CIBP Roles BP Role [Title [Description \mj{
7 (BRI R0 CEEEmiEs ponnna: [)neral Business Partner General Business Partner [+]
(0P il Gy = [ |pkkD1G Account Holder Account Holder @
| lexkaze Authorized Drawar Authotized Dravear —
_EKKDBD Bank Staterment Recipient Bank Statement Recipient
| lprrzan AcctMaintenance Officer Account Maintenance Officer
[ leuram Contact Person Contact Person
| leuranz Prospect Prospect
_EUPDD3 Employee Emplovee
[ |Burons Organizational Unit Qrganizational Unit
| leurans Internet User Internet User
| loacam Commission Contract Part Cammission Contract Partner
[ |cacsaz Cormmission Adrministrataor Commission Administratar
[ |cacsas Agents Agents
| Jeetie External Person External Persan
_EEIHZD Authority Authority
[ |ensoe Security Partner CMS Security Partner
[ FLouma CWI Fl Customer Customentendor Integration: Fl Customer
| FLcum VI FI Customer Customertendor Integration: FI Customer
GRS CVI: FI Vendar Customerivendor Integration: Fl Wendar
[ FLvman CVI: FlVendor Customerivendor Integration: FlYendor
| IFsooon Financial Senices BP Financial Senvices Business Partner @
[ |Fsomm1 FSmax Financial Services - Maximurm Value E
K] I
an

Double click

‘L_jamamma

Treasury & Risk Mgmt.
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=g

Table View Edit Goto  Selection  Utilities(dy  Systern Help

@

1 AP e BHE DDhLas BE @m

Change View "BP Roles": Details

EH|| BC et Change Field values |

Dialog Structure | BF Role

e]a] o] jafe]

U BF Roles
= [JBF Role Categories

(18P Role Category -—-=

General Data

Title LGeneral Business Partner
Description General Business Partner
[ Hide

BP Role Category
BF Rale Cat.

[ ]

[ &td Assignment BP Role -= BF Role Cat.

BF Role [Title Standard
I |
O [+
@
[JDJL___ [ <[]
Interface Cantral
BF View 0ooooe|  General Business Partner
Fosition |_|

Click E

Double click |TRe181 T atnteaE

Treasury & Risk Mgmt.
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=d

TableYiew Edit Goto  Selection Utilities(M) System  Help

& i dH o BEE B0 O0EE @

sind

Change View "BP Roles™: Details

e Erves | 3 B 2] e o e revaes

Dialog Structure | BF Role TRE151
CIEP Roles
7 BF Role Categoties
= [1BF Rale Cinegu:mw—> General Daa
Title lzounterparty
Description Ohsalete: Counterparty
[1Hide

BF Role Category
BF Role Cat. TRO151|  Counterparty
St Assignment BP Role -= BP Role Cat

Additional BF Roles for BF Role Category TRO151

BF Role [Title Standard [T

[

[=]
K113 I — K1

Interface Contral
BP iew TRO151 Counterparty
Positian

L

1.2.1.2 Define Number Ranges

I [sPro | sapserver [N [ [ 2

SAP Customizing Implementation Guide -> Financial Supply Chain
Management - Treasury and Risk Management-> Basic Functions > SAP
Business Partner for Financial Services - General Settings -> Business
Partner - Basic Settings - Number Ranges and Groupings—> 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.

Treasury & Risk Mgmt.
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=
Mumber range object  Edit Goto  Interval  Systern  Help

% 1A EHE BT O IEE @
Central Business Partner

‘6’(,4 Intervals | |/ Status |

Click o Intervals |
=g

Murnberrange object Edit Goto  Interval  Systern Help

-5 i 5 R e Rz R L

Display Number Range Intervals

MR Object |Elusiness partner |
Ma. [Fram numhber To numkber Current numhber Ext
B BOEROOTI99 9490 O
" |nz IZZTEZIIIE
" |o2 oooo3poonn po0op339339 300053 O
B4 DOOODESERAE BOOROOE999

[ T T T T ]
[0 | [«]D]

Entry 1 {4

Click
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Click |2

=
List Edit Goto Settings Systern  Help

| @ 100 a0 BHE anon BE QR
Number Range Object Overview

L ]

Subobj wal No Year From number To number Wumher Range Status Ext P
Element No Mo P

2} OEEAEEEAAET HEEEeETISg 990

04 (e[efelelofebqel Tl DEREaEE939 X

a3 QEEA3EEaAE oEEE399999 3Boas9

B2 A Py X

Let us now create our own number range

Click on |;:§ Intervals |
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=

Murmber range ohject

Edit Goto  Interal

Systern  Help
EIREON =R R RIS R R R 6 - R 2 B

Maintain Number Range Intervals

MR Ohject

|Elusiness partner

Mo, [From numhber To number Current nurmher Ext
01 [E0DAOOAGT e afe ool 99 =]
a2 A FFFIIIFIIF W [
B3 QO0QE300000 QapE3359949 ]elelatate] |
04 QoREEEER00 QARAE999
= [4]
= [~]
Enty 1 4
~|[EL interval
Click
Il:D'Insen Interval A
Mo (From number To number Current number Ext | |
09 OEOAEE9AAE ARARAA9939] ] | E|
Mo |From number To nurmhber Mumber Range Status Ext |:|
g1 OEOROOAEET BEOOEETIe4 990 | E
gz A EZZFEEEELE E|

EjE

Click |E

Treasury & Risk Mgmt.
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=g
Mumberrange ohject  Edit  Goto  Interval  Systern Help

v gie@n CHE DDa0 HE @

Maintain Number Range Intervals

ME Object |Elusiness parner |
Mo, [From number To number Current number Eut
A1 pAAAARRAEAT AEEERATE99 940 | E|
nz2 n FEIIFEEIE7 E|
A3 EEO030EEAA pEEE3999499 ] alafelate] O
04 QEOOQEEREA pEoRaaa999
09 pEooResEEA pEoRaAa999 ] ]
| [+]
Enty 1 f6

Click on E
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Il:B’Transpnrt number range intervals

The numher range intervals are not included in automatic recording of
customizing changes. Transport of all the changes made within number
range interval maintenance must he trigoered manually.

In the initial screen for number range interval maintenance choose the
function Interval -= Transport.

Please note the information that wou get when transporting number range
intervals.

Click |¥|

1.2.1.3 Define Groupings and Assign Number Ranges

SAP Customizing Implementation Guide -> Financial Supply Chain
Management - Treasury and Risk Management-> Basic Functions > SAP
Business Partner for Financial Services - General Settings > Business
Partner —>Basic Settings - Number Ranges and Groupings> 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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=g
TahleView Edit Goto Selection  Utilitiesiy  Systern  Help

B4 H € e B E R 80 E R

Change View "BP groupings": Overview

I‘?I Mewr Entries IIEI@IEIIEI BC Set Change Field Yalues _

_Erouping Short narme Description Murrber ra  |External Int.5td. Grping |Ext.Std (3rpiﬁ|
1007; Intno.assgnmnt  Internal nurnber assignment 01 O @® [+]
(el e Ext.no.assgnmnt  External number assignrment 02 o [
Leffeke] Intho.assgnmnt  Synchron. BP wendor 03 O O
0004 [z @]
FSCH 04 O
GPEX Extno.assgnmnt  External number assignment 02 @]
GPIN Intho.assgnmnt  nternal number assighment a1 O O

Ciick on

Update the following:-

=
TableView Edit Goto  Selection  Utilities(h)  Systern  Help

Z @ 00000 g eae liHE Dnodn BRE @ m

New Entries: Overview of Added Entries

Grouping |Shart name Description Mumber ra  |External Int.Std. Grping |Exd.Std Grpi_|
ZTRY & Grp Treasury & Grp Treasury Grouping| o9 O [=]
O &
O
O
O
O
O
O
O
O
O
O
O
O
O
=
Click on L=
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= =1 E
TahleView Edit Goto Selection Utilitieschly  Systern  Help

B dH @a@ D0 E fThoaa EE @R

New Entries: Overview of Added Entries

T

[+]

]

[]

[l
Position... Entry 1 0f 1

[& Datawas saved EREEE]

Grouping |Short name Cescription Humberra |External Int.5td.Grping |Ext.Std Grpi
ZTRY A Grp Treasury W Grp Treasury Grouping oa O

o o oo oo o o o o

(=]
2]
=

&

= £ @ =
TableView Edit Goto Selection Utlities() Systerm  Help

I - 1 = 7 o s s - W s v

Change View "BP groupings": Overview

Grouping |Short name Description Mumber ra  |External Int.5td.Grping |Ext.Std Grpi

] Intnoassgnmnt  Internal nurmber assignment o1 O @®
Extno.assgnmnt  External number assignment B2 O

0003 Intno.assgnmnt  Synchron. BF wYendor a3 O

00E4 B2 O

FSCN 04 @]

GPEX Extno.assgnmnt  External number assignment B2 Q

GPIN Intno.assgnmnt  Internal number assignment g1 O

ZTRA A Grp Treasury A Grp Treasury Grouping Ba O

_
[]
=

@]

O

@]

[]
[

I | ] |

Position... Entry 1 0f 8
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Select ZTR9 as Int. Std. grouping

]ZTRQ A Grp Treasury A Grp Treasury Grouping 09 : @

Click on
=

TableView Edit Goto Selection  Utilitiesih) System Help
] I H @@ BHEE 8D EE @
Change View "BP groupings”: Overview

Grouping IShurt name IDescription |Numberra |E>derna| |Int.Std.Grping IExtStd Grpiﬁ
_0801 Intno.assgnmnt  Internal number assignment 01 O IE‘
_BBBZ Extno.assgnmnt  Exernal number assignment oz Q E‘
_BBBB Intno.assgnmnt  [Synchron. BP wendor o3 (@]

aea4 02 O

FSCH 04 o I
_GPEX Extnoassgnmnt  Exernal number assighment 0z O
_GPIN Int.ho.assgnmnt  Internal number assignmeant o1 O
_ZTRQ A Grp Treasury A Grp Treasury Grouping Lcle] _________ @
|| []

-
KD KD
Eniry 1 of &

| & Data was saved PIES:

1.1.1.4 Maintain Industry Systems and Industries

SAP Customizing Implementation Guide -> Financial Supply Chain
Management - Treasury and Risk Management-> Basic Functions > SAP
Business Partner for Financial Services - General Settings > Business
Partner - Organizations—> 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.

TableView Edit Goto Selection Utiliies(M) System  Help
@ 10 eee 2Nl nDon R QR

Change View "Industry Number Systems": Overview

e
= £ Industry Mumber System

Industry System Descript Standard System
[CJindustry Mumber Sys T, 16 Standand @
000z NAIC Standard (@)

L OB Sl 6

I [sPRo P9 sapserver [IN5 | [ 7

| |Industw8ystem |Descript. ‘Standardaystem ||
Select SIC Standard

CIIndustry NumherSys"

Double click
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=
TableView Edit Goto  Selection  Utilitiesid) System  Help

& | A B ICEQ  2HE ONON  BE @

Change View "Industry Number System --> Industries": Overview

Dialog Structure | Industry Systern | 8001
= dlndustry Number System Description SIC Standard
S Industry Mumber Sys
O [ D]
Industry Systems and Industries |Technica| Key
=~ O SIC Standard 0001
Agriculture, Farestry and Fishing 01
Mining 10
Construction 14
Manufacturing 20
Transportation, Cammunications, Electric, Gas, And Sanitary Services 40
Whaolesale Trade 50
Retail Trade 52
Finance, Insurance, And Real Estate 311
Services 70
Fublic Administration 90
Let us create a new Industry key for Petrochemicals with key 02
Position cursor on
Agriculiure, Forestry and Fishing 01

click (Ol

I@ Change View "Industry Mumber Systam --= Industries": Cwarview

Industry System SIC Standard
Industry Lgriculture, Faorestry and Fishing
@same Level |

O 0One Level Lower

Indus.s

Industry  |Description

[short Mame

(1) o

Select Same Level

Update the following:-
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[ Change View "Industy Number Systerm --= Industries": Overview

Industry System [SIC Standard
Industry [Agriculture, Forestry and Fishing
® Same Level

O one Level Lower

Industey Descriptioh Short Narme
06 Petrochernicals Petrochemicals|

D]

TableView Edit Goto  Selection  Utilities(M  Systerm  Help
v TH @@ BHEE sNnLn BHE @H

Change View "Industry Number System --> Industries”: Overview

Dialog Structure | Industry Systam %
= CJindustry Number System Description ‘S\C Standard | ml
SlIndusiry Humber Sys
[8] M []
Industry Systerms and Industries |Techn|ca\ Key |
= { SIC Standard [T

Agriculture, Forestry and Fishing [1}]

Mining 10

Construction 15

Manufacturing 20

Transporation, Communications, Electric, Gas, And Sanitary Services 40

Wholesale Trade a0

Retail Trade 52

Finance, Insurance, And Real Estate 60

Senices 70

Public Administration an

Petrochemnicals 06
=
| I e R =
[ epro FE| sapserver [ne [ 7

Click on E
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1.2.2 Market Data Management

1.2.2.1 Check Exchange Ratios for Currency Trandation

SAP Customizing Implementation Guide -> Financial Supply Chain
Management - Treasury and Risk Management—> Basic Functions - Market
Data Management - Master Data - Currencies - 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.

= =]
Implementation Guide  Edit Goto  Additional Information  Utilities(My  System Help

|& a0 CGQISHE Hhan BE O

Display IMG

l:‘ ‘ Existing BC Sets || BC Sets for Activity || Artivated BC Sets for Activity ‘ ‘ Release Motes ‘ | Change Log || Where Else Used

|Slruc1ure

(3 Cash and Liguidity Management ;
= waming =

Making changes to the table of translation factors may
cause unwanted inconsistencies inyour system. Ifyou
cannot avoid having to make changes while the systam is o
in productive operation, it is essential that you read
the following information.

@ Do youwantto continue®

| Mo l Infiy I

Ey @ Check Rounding Rules for Currencies
@1 @ Check Exchange Ratios for Currency Translation
= Securities
By (@ CheckReference Interest Rates
[ @, Settings for Ref. Interest Rates and Yield Curves for Analyzers
= Indexes
b Statistical Data
P B AbstractRisk Factor
= Commodities
b S tanual Market Data Entry
By & Define Market Data Monitoring
(=R File Interface
By Datafeed
[> @, Transaction Manager
[ Basic Analyzer Settings

-

N [

[ | SPRO ‘ sapserver ‘ NS |

Click ——
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=d

@

]

TableYiew Edit Goto  Selection Utilities(M) System  Help

JH @@ SR Sho8 FHE@E

Sind

Change View "Currencies: Translation Ratios™: Overview

(%] izw Enes ][] [ 5] [ B3

Exrt [From [To

[validrorn  [Ratiograr | [Ratio doy

Tait ErT |00

BT [op EUR
001 GEP  ELR
o081 GBP EUR
0E1  UNI ERY
o811 EUR DENM
0011 EUR  DEM
0811 GBP EUR
0811 GBP EUR
0e11 GEP EUR
0010 DEM  ELR
o810 DEM EUR
0821 GBP EUR
0e21 GEP EUR
0021 GEP  EUR
0022 GBP EUR
0822 GBP EUR
0e22 GEP EUR
10081 AUD  USD
1001 BRL  GEP
16861 BRL uso
1881 CAD usp
168061 DEN usp
10081 ESP USD
10081 EUR  USD

11.03.1994

o
a1
|
m
o
11
[
m
m
a1
1
m
m
11
a1
m
m
o
a1
N
m
o
m

a1,

a1

a1,
a1,
a1,

o3
Bt

a1,
a1,

a1
B3

a1,
a1,

o3
a1

e,
..
a1,

a1

2.
a1,

.o
.

1999
1800
1800
1999
1800
1983
1989
1800
1900
1800
1989
1999
1800
1983
1999
1800
1800
1900
1908
1997
1800
.1800
. 1800

man

K]

o]

Entry 1 of 1,816

1.2.2.2 Define Reference Interest Rate

SAP Customizing

I [sPro | sapserver [N [ [ 2

Implementation Guide - Financial Supply Chain
Management - Treasury and Risk Management-> Basic Functions - Market
Data Management - Master Data - Settings for Ref. Interest Rates and
Yield Curves for Analyzers - 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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= =]

TableYiew Edit Goto  Selection Utilities(M) System  Help w
@ 10 c@@ SNk D000 BR Q@8
Change View "Reference Interest Rates™: Overview

Reference |Long tex for referance interest rate
|| AUD Depasit 1 Day Ask (RA)
| [supHH_0108 AUD Deposit 1 Day Bid (Ray
_F\UDMer DM AUD Deposit 1 Day Middle (RA)Y
RUDMM_DTMA AUD Deposit 1 Month Ask (RAY
AUDMM_DTME AUD Deposit 1 Manth Bid (RA)
AUDMM_B1MM AUD Deposit 1 Manth Micdle (RA)
AUDMM_B2ME ALD Deposit 2 Months Ask (RAY
ALUDMM_BZMB AUD Deposit 2 Months Bid (RA
AUDMM_DZMM AUD Deposit 2 Months Middle (R&)
AUDMM_D3ME ALUD Deposit 3 Manths Ask (RAY
AUDMM_B3MB ALUD Deposit 2 Months Bid (RA)
AUDMM_B3MM AUD Deposit 3 Months Middle (RA)
ALUDMM_BENA AUD Deposit & Months Ask (RA)
AUDMM_BEMB ALD Deposit 6 Manths Bid (RA)
AUDMM_BEMM ALD Deposit 6 Months Middle (RA)Y
AUDMM_DSMA AUD Deposit @ Months Ask (RA)
AUDMM_B9ME AUD Deposit 8@ Months Bid (RAY
AUDMM_B3MM ALUD Deposit @ Manths Middle (RA)
AUDSWPOTYA AUD Swaprate 1 Year Ask (RA}
AUDSWPDTYB ALUD Swaprate 1 Year Bid (RA)
AUDSWPOTYM AUD Swaprate 1 Year Middle (RA)
RUDSWPOZYA AUD Swaprate 2 Years Ask (RA)
RUDSWPOZYB AUD Swaprate 2 Years Bid (RA)

g x|

man

I [sPro 04| sapserver [INs | [ 7

Clck on

Update the following:-

Refintrate HIBORINRO1
Yield Category [0Parrate =]
O Intraday

MName of Reference Interest rate

Description Mibor 1 Month
Long text [Mibor 1 Wonth INR

Properties of Reference Interest Rate

Currency E

Int cale. method m‘
Quotation type 1 MidE |
Term Il

Unit of Time 2 Moi®
Farward YC Type ooz

Additional Infarmation for Reference Interest Rate

Date from 61.01.2009

Finan. center Mumbai |

Calendar IN Calendar India Q‘
Fizing petiod :l

Work. Day Rule 0 Moshift =1

e

D‘ SFRO | sapserver ‘ IS | ‘
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Click on

Select
[TBGRINRET Mibar 1 Manth INR Mumbai
.

Click

Update the following:-

= =]

TableView Edit Goto  Selection  Utilities(M)  System  Help

|& 10 ¢@e DHE Dno0 NE OB

Change View "Reference Interest Rates™: Details

Refint.rate MIBORINRE2 %
Yield Category [bParrate =] =

[ intraday

Mame of Reference Interest rate

Description Mibaor 2 Month

Long text [Mibor 2 Month INR

Propetties of Reference Interast Rate

currency INR

Inteale method FACUIES )

Quotation type 1 MidE |

Term Zl

Unit of Time 2oz

Forward YC Type 1002

Additional Infarmation for Reference Interest Rate

Date fram g1.01.2008

Finan center Murmbai |

Calendar IM CGalendar India g‘

Fixing period =
Wiark. Day Rule 0 Mo shift =] ]

I [sPro B sapserver [INs | [ 7

Click on

Similarly maintain MIBORINRO3 to MIBORINR12
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1.2.2.3 Define Yield Curve Type

SAP Customizing Implementation Guide -> Financial Supply Chain
Management - Treasury and Risk Management-> Basic Functions > Market
Data Management - Master Data - Settings for Ref. hterest Rates and
Yield Curves for Analyzers - 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.

(e
Click E
Update the following:-
I= Caopy vield Curve Type
Tr.
Yz Type 102
to
Yld curve ty. |
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=

| Yield curve type  Edit Goto Environment  Utilities  Systern Help

|l@ 2dHIe@Q I DHEI DD
Maintain Yield Curve Type: Initial Screen

O] 2]l 2] [ |2 ]

Y Type hmaz[ﬂhme, Par Rate (RMO1)

F@ Yield cunie type successfully copied
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