Business Processes in Treasury and
Risk Management in SAP S/4HANA

COURSE OUTLINE

Course Version: 26
Course Duration:






© 2024 SAP SE or an SAP affiliate company. All rights reserved.

No part of this publication may be reproduced or transmitted in any form or for any purpose without the
express permission of SAP SE or an SAP affiliate company.

SAP and other SAP products and services mentioned herein as well as their respective logos are
trademarks or registered trademarks of SAP SE (or an SAP affiliate company) in Germany and other
countries. Please see https://www.sap.com/corporate/en/legal/copyright.html for additional
trademark information and notices.

Some software products marketed by SAP SE and its distributors contain proprietary software
components of other software vendors.

National product specifications may vary.

These materials may have been machine translated and may contain grammatical errors or
inaccuracies.

These materials are provided by SAP SE or an SAP affiliate company for informational purposes only,
without representation or warranty of any kind, and SAP SE or its affiliated companies shall not be liable
for errors or omissions with respect to the materials. The only warranties for SAP SE or SAP affiliate
company products and services are those that are set forth in the express warranty statements
accompanying such products and services, if any. Nothing herein should be construed as constituting an
additional warranty.

In particular, SAP SE or its affiliated companies have no obligation to pursue any course of business
outlined in this document or any related presentation, or to develop or release any functionality
mentioned therein. This document, or any related presentation, and SAP SE’s or its affiliated companies’
strategy and possible future developments, products, and/or platform directions and functionality are
all subject to change and may be changed by SAP SE or its affiliated companies at any time for any
reason without notice. The information in this document is not a commitment, promise, or legal
obligation to deliver any material, code, or functionality. All forward-looking statements are subject to
various risks and uncertainties that could cause actual results to differ materially from expectations.
Readers are cautioned not to place undue reliance on these forward-looking statements, which speak
only as of their dates, and they should not be relied upon in making purchasing decisions.

© Copyright. All rights reserved. iii W
®


https://www.sap.com/corporate/en/legal/copyright.html

Typographic Conventions

American English is the standard used in this handbook.

The following typographic conventions are also used.

Example text

Example text
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TARGET AUDIENCE
This course is intended for the following audiences:

Application Consultant

Super / Key / Power User

Business Analyst

Business Process Architect

Business Process Owner/Team Lead/Power User
Enterprise Architect

Solution Architect

System Architect

Trainer
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Lesson 1: Describing Financials in SAP S/4HANA

Lesson Obijectives
After completing this lesson, you will be able to:

« Describe SAP HANA and SAP S/4HANA

Lesson 2: Explaining the SAP Treasury and Risk Management
Solution

Lesson Obijectives
After completing this lesson, you will be able to:

« Explain the SAP Treasury and Risk Management Solution Architecture

Lesson 3: Explaining the Transaction Manager Main Process

Lesson Objectives
After completing this lesson, you will be able to:

+ Explain the Transaction Manager Main Process

« Understand How the SAP Treasury and Risk Management Process is Linked with the Typical
Treasury Organization

« Understand the Importance of Authorization Concept and Dual Control

Lesson 4: Describing the Core Treasury Processes

Lesson Objectives
After completing this lesson, you will be able to:

« Describe the Core Treasury Processes
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Unit 1: Overview SAP Treasury and Risk Solution
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Lesson 1: Capturing Banks Master Data Using Bank Account
Management

Lesson Objectives
After completing this lesson, you will be able to:

« Capture Banks Master Data using Bank Account Management

Lesson 2: Completing the House Bank Master Data in the Business
Partner

Lesson Objectives
After completing this lesson, you will be able to:

« Complete the House Bank Master Data in the Business Partner
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Unit 2: General Master Data
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", ' <1 The Debt and Investment
Management Process

Lesson 1: Explaining the Debt and Investment Management Process

Lesson Obijectives
After completing this lesson, you will be able to:

« Explain the Debt and Investment Management Process

Lesson 2: Using the Money Market Trading Functions

Lesson Objectives
After completing this lesson, you will be able to:

+ Use the Money Market Trading Functions

Lesson 3: Employing the Back Office Functions - Part One

Lesson Objectives
After completing this lesson, you will be able to:

« Perform settlement
+ Use Collective Processing
« Create Netting Proposals

+ Perform Interest Fixing

Lesson 4: Describing the Back Office Functions: Correspondence

Lesson Objectives
After completing this lesson, you will be able to:

« Explain the Correspondence Framework Architecture and Functions

« Create a Correspondence Object

Lesson 5: Executing Postings in Accounting

Lesson Objectives
After completing this lesson, you will be able to:
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Unit 3: The Debt and Investment Management Process

+ Explain the SAP Treasury and Risk Management Accounting Functions and Processing Alternatives
» Create GL postings

+ Review the SAP Treasury and Risk Management Postings

Lesson 6: Performing Payments

Lesson Objectives
After completing this lesson, you will be able to:

+ Explain the SAP Treasury and Risk Management Payment Functions and Processing Alternatives
+ Perform Payments Using the SAP Treasury and Risk Management Payment Function

+ Connect to Banks

«  Know the process of implementing SAP Multi-Bank Connectivity

+ Articulate the benefits of implementing SAP Multi-Bank Connectivity

Lesson 7: Performing the Period-End Process

Lesson Objectives
After completing this lesson, you will be able to:

» Explain the Business Background of the Period-End Process: Valuation and Accruals
» Perform Valuations in the Period-End Process
« Create Accruals in the Period End Process

+ Understand Additional Differentiating Criteria

Lesson 8: Using Credit Lines and Mirror Transactions

Lesson Objectives
After completing this lesson, you will be able to:

+ Create and Analyze Facilities

» Explain and Create Mirror Transactions

Lesson 9: Employing the Back Office Functions - Part Two

Lesson Objectives
After completing this lesson, you will be able to:

« Explain and Perform a Prolongation

+ Manage Reversals
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Lesson 10: Managing Securities and Other Exchange Traded
Products

Lesson Obijectives
After completing this lesson, you will be able to:

+ Explain the Management of Securities and Other Exchange Traded Products in SAP Treasury and
Risk Management

+ Create Security Accounts and Security Class Data
+ Trade Securities
+ Perform Securities Accounting Tasks

« Distinguish and Explain Supporting Back Office Tasks

Lesson 11: Executing Money Market Funds

Lesson Objectives
After completing this lesson, you will be able to:

+ Execute Money Market Funds

Lesson 12: Learning about Global Interest Rate Benchmark Reform

Lesson Objectives
After completing this lesson, you will be able to:

« Learning about Global Interest Rate Benchmark Reform
+  Know what changes on SAP with the benchmark replacement

«  Know where to go to get more information

Lesson 13: Performing Analysis in the Transaction Manager

Lesson Obijectives
After completing this lesson, you will be able to:

« Perform Analysis in the Transaction Manager

Lesson 14: Executing SAP Fiori Reporting Apps

Lesson Objectives
After completing this lesson, you will be able to:

« Execute SAP Fiori Reporting Apps

Lesson 15: Gaining Efficiency with the Trade Finance Process

Lesson Objectives
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Unit 3: The Debt and Investment Management Process

After completing this lesson, you will be able to:

» Gain Efficiency with the Trade Finance Process
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Lesson 1: Handling FX Deals

Lesson Obijectives
After completing this lesson, you will be able to:

« Handle FX Deals

Lesson 2: Using the Exposure Management

Lesson Objectives
After completing this lesson, you will be able to:

+ Use the Exposure Management

Lesson 3: Explaining Hedge Management and Hedge Accounting

Lesson Objectives
After completing this lesson, you will be able to:

« Explain Hedge Management and Hedge Accounting

« Understand the difference between period-based Hedging Areas and reference-based Hedging Areas
« Describe differences in the definition of the Hedging Area when using reference-based Hedging Areas
« Describe the functionality available with target quotas

« Understand the different phases of the hedge management process and the steps included in each of
those phases

« Understand hedge management terms and concepts

Lesson 4: Understanding Trading Platform Integration

Lesson Objectives
After completing this lesson, you will be able to:

« Understand Trading Platform Integration
« Understand Automated Request Creation

« Activate the Automated Request Creation functionality
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Unit 4: The FX Risk Management Process

Lesson 5: Reviewing FX Balance Sheet Hedge Management

Lesson Objectives
After completing this lesson, you will be able to:

+ Review FX Balance Sheet Hedge Management

Lesson 6: Handling Further Derivatives

Lesson Objectives
After completing this lesson, you will be able to:

+ Provide an Overview of the Derivative Financial Instruments Supported by SAP Treasury and Risk
Management

» Explain the Various Instruments for Hedging Against Interest Rate Risks

« Perform the Process Handling of Derivatives in SAP Treasury and Risk Management
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Lesson 1: Understanding Market Data

Lesson Obijectives
After completing this lesson, you will be able to:

« Understand the Structure of the Market Data Management System
+ Distinguish Different Types of Market Data

Lesson 2: Loading and Calculating Market Data

Lesson Objectives
After completing this lesson, you will be able to:

« Load and Calculate Market Data
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Unit 5: Market Data Management
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Lesson 1: Understanding Risk Management

Lesson Obijectives
After completing this lesson, you will be able to:

Understand Risk Management
Explain the Risk Controlling Process
Provide an Explanation of the Analysis Structure and Basic Settings for the Market Risk Analyzer

Understand the Relevance of the Evaluation Type

Lesson 2: Performing NPV and Sensitivity Analysis

Lesson Objectives
After completing this lesson, you will be able to:

Perform NPV/Sensitivity Analysis
Perform an ALM analysis
Calculate Sensitivity Key Figures
Perform a Grid Analysis

Define and Use Market Data Scenarios and Shifts

Lesson 3: Using Value at Risk Valuations

Lesson Objectives
After completing this lesson, you will be able to:

Use Value at Risk valuations
Structure Risk Factors and Define Risk Hierarchies
Explain Value at Risk Evaluations Options

Differentiate Between the Monte Carlo Simulation, the Variance/Covariance Approach, and the
Historical Simulation

Explain How Back Testing Works
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Unit 6: Risk Analysis and Optimization with the Market Risk Analyzer

Lesson 4: Considering Credit Risk

Lesson Objectives
After completing this lesson, you will be able to:

« List the Main Features of the Yield Curve Framework

» QOutline What Basis Spreads and Credit Spreads Are and How They are Integrated into the Yield Curve
Framework

» Explain How Fair Value Can be Calculated Including Basis Spreads and/or Credit Spreads

+ QOutline the Use of Credit and Debit Value Adjustments
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Lesson 1: Explaining the Credit Risk Analyzer Functional Approach

Lesson Obijectives
After completing this lesson, you will be able to:

« Explain the Credit Risk Analyzer Functional Approach
« Explain the Credit Risk Analyzer Process
« Define and Display Limits

« Provide Interim Limits and Perform Limit Transfers

Lesson 2: Using the Credit Risk Analyzer Process

Lesson Objectives
After completing this lesson, you will be able to:

« Check the Limit Utilization

« Perform the Day End Process
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Unit 7: Risk Limitation with the Credit Risk Analyzer
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Lesson 1: Understanding Further Topics

Lesson Obijectives
After completing this lesson, you will be able to:

« Further Topics
« Understand the different types of data provided on the Treasury executive dashboard

« Understand basic overview information and the process flow of liquidity planning in SAP Analytics
Cloud
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Unit 8: Further Topics
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Lesson 1: Understanding Commodities

Lesson Obijectives
After completing this lesson, you will be able to:

« Understand the SAP Commodity Management Solution

© Copyright. All rights reserved.



	Contents
	Course Overview
	Unit 1: Overview SAP Treasury and Risk Solution
	Lesson 1: Describing Financials in SAP S/4HANA
	Lesson 2: Explaining the SAP Treasury and Risk Management Solution
	Lesson 3: Explaining the Transaction Manager Main Process
	Lesson 4: Describing the Core Treasury Processes

	Unit 2: General Master Data
	Lesson 1: Capturing Banks Master Data Using Bank Account Management
	Lesson 2: Completing the House Bank Master Data in the Business Partner

	Unit 3: The Debt and Investment Management Process
	Lesson 1: Explaining the Debt and Investment Management Process
	Lesson 2: Using the Money Market Trading Functions
	Lesson 3: Employing the Back Office Functions - Part One
	Lesson 4: Describing the Back Office Functions: Correspondence
	Lesson 5: Executing Postings in Accounting
	Lesson 6: Performing Payments
	Lesson 7: Performing the Period-End Process
	Lesson 8: Using Credit Lines and Mirror Transactions
	Lesson 9: Employing the Back Office Functions - Part Two
	Lesson 10: Managing Securities and Other Exchange Traded Products
	Lesson 11: Executing Money Market Funds
	Lesson 12: Learning about Global Interest Rate Benchmark Reform
	Lesson 13: Performing Analysis in the Transaction Manager
	Lesson 14: Executing SAP Fiori Reporting Apps
	Lesson 15: Gaining Efficiency with the Trade Finance Process

	Unit 4: The FX Risk Management Process
	Lesson 1: Handling FX Deals
	Lesson 2: Using the Exposure Management
	Lesson 3: Explaining Hedge Management and Hedge Accounting
	Lesson 4: Understanding Trading Platform Integration
	Lesson 5: Reviewing FX Balance Sheet Hedge Management
	Lesson 6: Handling Further Derivatives

	Unit 5: Market Data Management
	Lesson 1: Understanding Market Data
	Lesson 2: Loading and Calculating Market Data

	Unit 6: Risk Analysis and Optimization with the Market Risk Analyzer
	Lesson 1: Understanding Risk Management
	Lesson 2: Performing NPV and Sensitivity Analysis
	Lesson 3: Using Value at Risk Valuations
	Lesson 4: Considering Credit Risk

	Unit 7: Risk Limitation with the Credit Risk Analyzer
	Lesson 1: Explaining the Credit Risk Analyzer Functional Approach
	Lesson 2: Using the Credit Risk Analyzer Process

	Unit 8: Further Topics
	Lesson 1: Understanding Further Topics

	Unit 9: Commodities
	Lesson 1: Understanding Commodities


