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SAP Datafeed configuration to access Market Data

1. Fehler! Textmarke nicht definiert.

1. General

To download the Reuters market data, which are provided by FINISS over the internet, there are different
SAP components which must be defined.

Please make sure that You read the “Getting startred with FINISS” guide and that the SAP GET TEST
(RSHHTP20) is successful.

If not already done, please request a 4 weeks free trial.

Please send an Email to support@finiss.com with your full company details, a contact person with telephone
number and an Excel sheet with the currency pairs (or interest rates, swaps, forwards, equities etc) you are
looking for. If you need the market data from a specific source (like a National Bank) please add this
information in the Excel sheet.

You can also request our BOI package which contains ALL currencies against the Euro or USD (or any
other base currency), the rates will be delivered as direct and indirect rates (like USD — GBP and GBP —
USD). Please specify the base currencies You need!

Please visit our website to see all available content packages under www.finiss.com (under downloads).
Once we receive your request you will get your own login details for the 4 weeks free trial.

The email looks like this:

Hi XXXXXX,

we have generated a 4 weeks free trial for you, here are the login data:

URL: http://www.finiss.de/refinery/do/portfolio/download?portfoliold=7xxxxxx
Login: boilxxxxxl
PW: kxxxxxea

Please test the login details with an Internet explorer. (You will get the full file, please scroll to the
right for the values).
After this test please run RSHTTPO05 and RSHTTP20 (using SAP_HTTPA) with these login details.


mailto:support@finiss.com
http://www.finiss.com/
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2 Configuration

2.1 Technical datafeed configuration in the Customizing

For the internet access, SAPHTTPA is used. The technical details of this componente are defined in the note
164203.

i

C:\temp\
note_164203.txt

For the datafeed configuration, the following steps must be done in the customizing:
(Transaktion SPRO):

2.1.1 Define datafeed name

L =5 LTS s=AR LU U UTTETILS
= Financial Accaunting

= Financial Supply Chain Management
[ Biller Direct
= Zash and Liguidity Management

< & Cash Management
< [Z Market data
e Master Data
e Manual Market Diata Entry
B & Define Market Data Manitaring
T File Interface
< Datafeed
By  Procedure to Start Up the Datafeed
< B Technical Settings
By @ Define Datafeed Name
[ E% RFC Settings for External Partner Program

[ Internet Settings far External Partner Program
P Ey waorkiow
=~ Translation Table
D’, Infarmation Abaut Translation Table

By @& Define Data Sources for Datafeed
[ D’y Define Datafeed Conversion Codes
By @ import R Master Data
By & Define Currencies
e Securities
By @& Define Reference Interest Rates
By & Define Indexes
By @ Define Commodities
By @ Define Commadities for CPE

Bh (T mofinn Comned Datae
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Create a new Data Provider ,,FINISS“

L@ 3dH @@ SHE DDLan BE @
IJ Display View "Datafeed: Pennitted Datafeeds". Overview
B=
Datafeed: Permitted Datafeeds
Data Pravider Description Usage log FeedActive? GQuotation OtiginiCo  |QuOHgCommile;
REUTERS O
(D]
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2.1.2 Define RFC-Destinationen

The application needs a RFC — Call to SAPHTTPA for the access. These RFC connections must be defined
as TCP/IP connections. This connection is generated automatically ( pls see note 164203 ).

P Financial Accounting

= Financial Supply Chain Management
[ Biller Direct
=~ Cash and Liguidity Management

=" Cash Management
= B Market data
b By  MWasterData
" Manual Market Data Entry
By & Define Market Data Monitoring
" File Interface
== Datafeed
E Procedure to Start Lip the Datafeed
= 2 Technical Settings
[ X Define Datafeed Name
= @ RFC Settings for External Partner Program

By & Assion Datafeed RFC Destination
By & Define Users for Transactional RFC
By & Define Print Options for Lag (Transactional RFC)

[ Internet Settings for External Partner Frogram
E workiow
~ Translation Tahle

Bf Information About Translation Table
[ &b Define Data Sources for Datafeed
[ @ Define Datafeed Conversion Codes
2 & Import Ri3 Master Data
2 &b Define Currencies
FE Securities

[ (Th Mafinn Dofaranen lntornet Datne
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Configuration of RFC Connections

to access Market Data

SR 0|2 s @

RFC Connections

b [l ABAP Connections

b CIHTTP Connections to External Server

b O Internal Connections

I [ Logical Connections

~ & TCPAP connections
BSI-US-FDOC
BSIHUS-TAX
BSI-US-UPDATE
BSK0-US-TAX
CALLTP_AIX
DOCUMENTATION_HELP
EPS_CLIENT
EU_SCRP_TEST
EU_SCRP_AN3Z
F1_HELP_SERVER
F1_HELP_SERVER_32
F1_HELP_SERVER_40
GRW_ITS_RFC
IGS_RFC_DEST
LOCAL_EXEC
LOCAL_PRINT
MAIL_NOTES
B MDX PARSER
R3_WINDOWS SERVER
B REUTERS RREC _SYNC!
SAPBC
B SAPFORMS

=
=
=

Comment

BS-TAX (US) executable

Transport tools: tp interface *generated®

Call WinHelp and WinWord from R/3

Electronic Parcel Service: Rf3 <-> EPS Client Communication
Graphical Screen Painter {local Test far A.Herrmann)

Graphical Screen Painter (WindowsMT £ Windows95)

Windows RFC server far F1 help on fields, messages and command fiel
Windows RFC server for F1 help on fields, messages and command fiel
Windows RFC server far F1 help on fields, messages and command fiel

Generated RFC destination for IGS
Starts the Pragram 'RFCEXEC' on Front-End Machine

Maikversand

MO Parser for CDBO BAPI

Desktop integration for Windows (Myinyord B.0)
Reuters

RFC server for executing a work item using a form

SAPETE
B SAPFTPA
ESaPGH

Geferates-ath ticall 704
Generated automatically on 19970703
(=l e1Hl]

B SAPHTTPA
B capiDr TRl | ER

iy g g i i i L

Automatically Generated on 198581205

Infrrraatinn Banmcitans Cantrollar
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2.1.3 Assign Datafeed RFC-Destinationen

Normally, the internet access is done from the application server or the frontend of the SAP system, where
the user is connected to.

The default settings for this look like this:

g 0 3iBIe@e BHE nnon @HE @
Sicht "Datafeed: Technische Einstelfungen externes Partnerprogramm” dn

Datenlieforant  Reutersiniet.

o oearEED NERNET ACCEBS NONE |2}
&

Create new entry, provider = FINISS, function = TB_DATAFEED_INTERNET_ACCESS, RFC
Destination = NONE
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2.1.4 Define Proxy configuration

For the internet access, in some cases there must be a proxy defined. If you don’t need a proxy user, you
must leave the fields blank..

| @ i@ e@e 0HE ODO0 RE @®
Sicht "Konfiguration HTTP Proxy" dndern: Detail

[22onrreseettteneness)

[11reereenenteeeeenn]

| Esee .| B, | [Enote...| [BEng... |[Fsich. EHT... | Eprob...| [ EES= SN 4

Sstont||| A € D5 @
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2.1.5 Define Internet settings for WEB access

In this menu, the full URL, where the market data data file is stored, must be defined. The username and
password are provided by FINISS. Please test the login details with an Internet Explorer first!

== E% SAP Customizing Implementation Guide
[ @ iBS - Innovative Banking Solutions AG
[= (& Activate Business Functions

[ SAP MethWeaver
- Enterprise Structure
[+ @ Cross-Application Components
E Financial Accounting
= Financial Supply Chain Management
[ Biller Direct
= Cash and Liguidity Management

= [ Cash Management
= B Market data
- Master Data
e Manual Market Data Entry
[Z (Eb Define Market Data Maonitoring
e File Interface
=" Datafeed
E% Frocedure to Start Up the Datafeed
- Technical Settings
[Z E» Define Datafeed Mame
[ B‘ RFC Settings for External Partner Program
= Internet Settings for External Partner Program
e HTTF Prosy Configuration

= Warkflow
[ Translation Table
e Market Data Retrieval
= B Basic Settings
[Z5 & Define Value Date Default
[= &b Define Source Symbals
= B Master Data
E GIL Accounts
e Subledger Accounts
= B Structuring
[=5 (b Define Cash Management Account Name
D 2 Groupings
[=5 & Define Distribution Function
@ @ Liguidity Forecast: Pavment Date DeterminationfAssignments
[= EF Maintain Archive Retention Period
E Manual Planning
[Z &b Define planning levels for Logistics
[Z & Maintain Blocked Levels
[ E% Special GIL Transaction Levels
[Z5 (b Define levels in payment requests

[ Earmarked Funds
= [ Business Transactions
E:" Bank Accounting
I =k mach Mancantrating

-10-
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Table View Edit Goto Selection Utilities  Systern Help
& 2 A @@ SHE SDLa0 RE @
New Entries: Details of Added Entries
v EE R
I Data Provider REUTERS
LIRI
_Username EREIE I I B A A A A A
_Password EIE T I I O B I

Internet settings for external partner program, Provider = FINISS
Please use the URI, the user and password provided by FINISS. If You don’t have these information,
you can test the following setting:

URI: http://lwww.finiss.de/refinery/do/portfolio/download?portfoliold=3550

User: SAPTEST
PW: saptest

There is a known bug, that the password is not fully deleted (only by overwriting the entry).
Mark the password field and delete the entry, do this 5 times!

After this, check the table VTB_DFDEST, the fields should be empty:

MANDT 210
RFEEDNAME FINISS
RWORKMODUS 1

RDEST NONE

RPROG TB_DATAFEED_INTERNET_ACCESS

RBUPDEST

URI http://www.finiss.de/refinery/do/portfolio/download?portfoliold=3550

FOREIGN USER
FOREIGN PASSWD

Now You can customize the login informations from FINISS.

-1 -
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SAP Datafeed configuration to access Market Data

2.2 Customizing of the application

To upload the market data into the SAP system, the following customizing steps must be done:

2.2.1 Define data source for datafeed, Data Provider “FINISS”

Display IMG

%% @ | Existing BC Sets B Sets for Activity Activated BC Sets for Activity Release

]

Structure
[ SAMBA-Einstellungen fir Partner
[ SAMBA-Einstellungen fir Fl
[ SAMBA-Einstellungen fir EZB BiSta
[ Basel ll Einstellungen
[ Basel Il BaMBA Einstellungen
= EZB BiSta Einstellungen
[ EZB BiSta Versorgung aktivieren
2] EZB BiSta Verarbeitung kanfigurieren

@ Activate Business Functions
SAP Met™eaver
Enterprise Structure
Cross-Application Components
Financial Accounting
Financial Supply Chain Managerment
Biller Direct
Cash and Liguidity Managerment
= Cash Management
= Market data
e Master Data
e Manual Market Data Entry
2 > Define Market Data Monitoring
e File Interface
= Datafeed
@1 Praocedure to Start Up the Datafeed
= 2 Technical Settings
By & Define Datafeed Hame

PR W

J = v v =

[>
=

Ceterrmine Wark Area: Entry

Work Ares
Data Provider REUTERS Ei'\l

"  Further selectcond. | Append L‘H ®

By EF Define Data Sources for Datafeed
[ @1 Define Datafeed Conversion Codes
By @ Import RI2 Master Data
By & Define Currencies
R Securities
By & Define Reference Interest Rates
By & Define Indexes

By & Define Commaodities
L (B Mafina Cammaditias far CPE

Please add ,,DDS“ and ,,IDN_SELECTFEED* here for Data Provider “FINISS”

-12-
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nnoan BE

| Display View "Datafeed: Define Data Source": Overview

S13-
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2.2.2 Create translation table using R/3 master data

With this action, the currency definitions from the SAP master data are stored in the table. If You already
have the currencies defined in TCURR You might skip this section:

Display IMG
W Existing BT Sets Release Motes
Structure

[

By @& Activate Business Functions

[ SAP MetWeaver
r By Enterprise Structure
[ B;’ Cross-Application Components
-2 Financial Accounting
=7 Financial Supply Chain Management
[ Biller Direct
= Cash and Liguidity Management

= 2 Cash Management
= 2 Market data
= Master Data
=5 Manual Market Data Entry
By & Define Market Data Monitaring
I File Interface
= B Datafeed
= FProcedure to Start Up the Datafeed
- B Technical Settings
By & Define Datafeed Name
- By RFC Seftings for External Partner Pragram
B (&F Define RFC Destination
Ey & Assign Datafeed RFC Destinatian
Ey & Define Users far Transactional RFC
B EF Define Print Options for Log (Transactional RFC)
2] Internet Settings for External Partner Frogram
e Workf ow
=~ Translation Table
Information About Translation Table
Define Data Sources for Datafeed
Define Datafeed Conversion Codes

@

b

PEPPREPPEEEE
&

Define Currencies
Securities
Define Reference Intarest Ratas
Cefine Indexes
Define Commuodities
Define Commodities for CPE
Define Farward Rates
wolatilities
By & Check Translation Table

By Market Data Retrieval

Basic Settings

laster Data

Structuring

Business Transactions

Tools

Infarmation System

I I irnidite Plannear

PP ©

v

U PR FRERIPRIP

- 14-



SAP Datafeed configuration to access Market Data

@ | i@ @@ OHE 000 R @m
Datafeed: Transfer Master Data to Generate Transiation Table
&

Select Master Data
[w] Currencies
[w] Securities
[v]Interest Rates
[v] Indexes
Commodities (Daily Basis)
Commadities (Time Basis)

Cuantity
1=t Key Definition
2nd Key Definition
Rate Type

o|s]s

Catafeed
Marme REUTERS

Diata Source 4

Qutput Cantral
[w|Test Run
Save Market Data in Systern Permanently, if Defined in Customizing

Layaut

Use Name = “FINISS” and Data source = “DDS” in the tab Datafeed as standard

source!

-15-
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2.3 Define currencies and other rates (Data Provider is always ,,FINISS*)

Now the currency pairs must be mapped with the instrument names (list provided by FINISS).

Display IMG
| Existing BC Sets Release Notes Chan
Structure

- B Diatafeed
= Procedure to Start Up the Datafeed
= B Technical Settings
By @ Define Datareed Name
== BF: Seftinns for Fxternal Padher Prodram

Work Area
Instrurnent class a1

Data Frovider

%  Furtherselectcond. | Append L‘ﬁ’ ®

By @ Define Currencies
e Securities
By & Define Reference Interest Rates
By & Define Indexes
By @ Define commodities
By & Define Commodities far CPE
By & Define Forward Rates
B vaolatilities
By @ check Transiation Table
N Market Data Retrieval
Basic Settings
Master Data
Structuring
Business Transactions

ERIEVIER] P

-16-
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1 Display View "Datafeed: Translation Table Currencies”: Overview
TFEEE

fins 01 Data Provider REUTERS
Datafeed: Translation Table Currencies 4'
Fraom |To RType |Instrument
AED  [EUR 1001 REDEURFIIO=R []
AED |EUR |2001 AEDEURFIXIO=R [=]

AED  EUR  EURE AEDEURFI1O0=R —
AMNG  EUR 1081 EURAMNG=R

AMG  EUR 2001 EURAMG=R

ANG  EUR  EURE EURAMG=R

ARS  [EUR 1001 ARSEURFIR10=R
ARS  EUR 2001 ARSEURFIE1O0=R
ARS  EUR  EURE ARSEURFE10=R
AUD  EUR 1081 EURAUDREF=

AUD  EUR  |2001 |EURAUDREF= =
| JAUD EUR  [EURX |[EURAUDREF= =
| —— T
EH Position... | Entry 1 of 95

double click on ,Instrument‘opens the details::

@I @IQIG@QIB[H][%IEEQQII

Display View "Datafeed. Translation Table Currencies": Details
E B

Administrative data

iCurr. pairi ALID ELR Rateipr.supply ® Syst. Reguest Real-time
RateType ELRX | Save market data permanently in system
Wiz, deviation in percent 10

¥| Indirect Guotation

Datafeed parameters

Data Provider REUTERS
Instrument EURALUDREF=
Data Source IDK_SELECTFEED
Praperty TROPRC_1
Explanation ALID = EUR

Currency settings
External Datafeed: SAP Systern:
1 1 1 o

Last changed by Date of last change 22.11.2000

-17 -
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You must enter the following information from the FINISS file into the fields:

FINISS Output File: (this example is for the test data for Login SAPTEST, please use the URL provided from
FINISS):

EURBRLDREF=BOI DDS MID

Data Provider --- FINISS
Instrument --- EURBRLREF=BOI
Data Source --- DDS

Property --- MID

-

e "\I ~
a > ] @ finiss.de/refinery/do/portfolio/download?portfoliold=3550

| =
s

Datei Bearbeiten Ansicht Favoriten Extras 7
USDAMDEEF=ECI DDS MID
USDAMDEEF=ECI DDS INVMID
EURAMDEEF=BOI DDS MID
EURAMDREF=EOI DDS INVMID
USDBRLEEF=EBOI DDS MID
USDBERLEEF=ECI DDS INVMID
EURBRLEEF=EBOI DDS MID
EURBRLREF=ECI DDS INVMID
USDRCNREF=ECI DDS MID
USDRCHNEEF=EBOI DDS INVMID
EURRCNREF=ECI DDS MID
EURRCHNEEF=EBOI DDS INVMID

-18-



SAP Datafeed configuration to access Market Data

Same steps must be done for all instrument classes!:

2.4 Define Reference Interest rates

Structure
= Datafeed
@1 Frocedure to Start Up the Datafeed
< B Technical Settings
By (& Define Datafeed Name
= @1 RFC Settings for External Partner Pragram

B
=

Dretermir

Instrument class 03

Diata Pravider

v’  Further selectcond. || Append L_ET k4

=
By & Define Reference Interest Rates
By & Define Indexes
By & Define Commodities
By 3 Define Commodities for CPE
By (& Define Forward Rates
I By  volatilities
By & Check Translation Tahle
=" Market Data Retrieval

a0 @@ SHE athoan BE @

Change View "Datafeed: Translation Table Reference Interest Rates": Ov
27 & NewEntries [ & & EMES

Instr.class o3 Data Provider REUTERS

Datafeed: Translation Table Reference Interest R

Int rate Instrument m
1AUDDA1L_A NPENELE
TAUDMB1L_A 8UD1MFER= [-]

TALUDMOEL_A AUD2MFSR= =
TALUDMOEL_A AUD3IMFSR=
TAUDMB4L_A AUD4MFSR=
TAUDMOEL_A AUDSMFSR=
TAUDMOEL_A AUDBMFSR=
TAUDMAYL_A AIDTMFSR=
TAUDMOBL_A AUDEMFSR=
TAUDMASL_A AIDIMFSR=

1ALDM1AL_A AUD1OMFSR= O
1ALDM1 1L_A AUD11MFSR= =
|Eg Positian... Entry 1 of 678

-19 -
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Edit Goto  Selection  Utilities tern  Help

& A0 e SHE ODO0IBE @
Change View "Datafeed. Translation Table Reference Interest Rates": De
%2 NewEntries [ & » @ B EF

Administrative data

Refint rate TALDMETFL_A Rataipr supply Syst Reguest Realtime
v| Save market data permanently in system
Max. deviation in percent 50|
Datafeed parameters
Data Provider REUTERS
Instrument ALIDTMFSR=
Data Saurce IDM_SELECTFEED
Froperty PRIMACT_1
Explan. 07 Mon. in AUD kurs: Libor-Ask (Tageskurs)
Last changed by Date of last change 28.06.2004
2.5 Define Forwards rates
Display IMG
% Ef Existing BC Sets Release Motes
Structure

= B Datafeed
E Procedure to Start Up the Datafeed
- B Technical Settings
By &F Define Datafeed Name

~ By RFC Seftings for External Patner Pragrarm
B & Define RFC Destination
By & Assign Datafeed RFC Destination
By & Define Users far Transactional RFC
By @ Define Print Options far Log (Transactional RFC)

[ Internet Settings for External Fartner Program
=
=
@f Work Areg
B C Instrurnent class 21
E:
B C
B C Data Provider ReUTERS G
=
B C
B C
By C o Furtherselectcond.  Append %
B G oemmeswmmmmerrr o
By & Define Forward Rates
B wvolatiities
By & Check Translation Table
=

Market Data Retrieval

J

-20-
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Change View "Datafeed: Translation Table for Forwards": Overview
2 & MewEntries | [ Y% ENEN

Instr.class 21 Data Provider REUTERS

Datafeed: Translation Table for Farwards

[ L1 | |
T JRIE

| Frrm  |To RType (Termid |Instrument
| [EUR  AUD  GDDM s0 (NS
. [EUR  AUD  GDDM 270 EURAUDAM=
. JEUR  AUD  GDDM 30 EURAUD1 =
|
|
|
|

EUR  AUD  |GDDM 360 EURALIDTY=
EUR  AUD  GDDM GO EURALIDZN=

EUR AUD  GDDM @0 EURAUDIM=
FlIIR  Iran lznnm len SH=T T

Change View "Datafeed: Translation Tabie for Forwards'': Details
*2 | Mew Entries | [ wp EH E

Administrative data

Curr. pair ELR CHF
Rt Type GO0M Ratefpr supphy @ Byst Reguest ' Fealtime
Term in days 1 Save market data permanently in system

Max. deviation in percent

Datafeed parameters

Data Praovider REUTERS

Instrument EURCHFON=

Data Source IDM_SELECTFEED

Propery PRIMACT_1

Explan. Owvernight-Devisen-Swapsatz EUR T CHF

Forwardfcurrency settings:

External Datafead: SAP Systern:
10,000 1 1 1
Last changed hy Date of last change 21.03.2005

-21 -
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2.6 Define Currency Volatilities

Display IMG
=% B Existing BC Sets =
Structure

< B Datafeed
% Frocedure to Start Up the Datafeed
< B Technical Settings
[ & Define Datafeed Name

= @f RFZ Settings for External Partner Program
[ &b Define RFC Destination
2 &> Assign Datafeed RFC Destination
2 &> Define Users for Transactional RFC
2 &> Define Print Options for Log (Transactional RFC)

[ Internet Settings for External Partner Frogram
B Warkflow
~ Translation Table
Determinge bk Area: Entry
Work Area
Instrument class 3l
Data Provider FELUTERS @

%" | Further selectcond. || Append G %

< B volatiliies
2 (23 Define Currency Yolatilities
2 &> Define Security Volatilities
= &b Define Interest Rate Volatilities

-22-
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B J B eE@@ BHE anoa BE @m
Change View "Datafeed: Translation Table Currency Volatilities": Overv
2 & NewEnties [ B h B S

31 Data Provider REUTERS

Datafeed: Translation Table Currency Valatilities 4
Frm To FType |Termidays Instrument
[+]
C Ik
25 Position... | Entry 0 of 0

-23-
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2.7 Test program for the Datafeed Customizing

Dispiay IMG
% Ef Existing BC Sets Releas
Structure

= B Diatafeed
@f Procedure to Start Up the Datafeed
= B Technical Settings
B &» Define Datafeed Name

= @f RFC Settings for External Partner Program
B & Define RFC Destination
[E &» Assign Datafeed RFC Destination
[ & Define Users for Transactional RFC
2 & Define Print Options for Log (Transactional RFCY

[ Internet Settings far External Partner Program
By Workflow
~ Translation Tahle

@f Infarmation About Translation Table
B &» Define Data Sources far Datafeed
[ @f Define Datafeed Conversion Codes
B & Impont R/3 Master Data
B & Define Currencies
e Securities
B & Define Reference Interest Rates
B & Define Indexes
By & Define Commodities
By & Define Commodities far CPE
[Ey &F Define Fonward Rates
= B Volatilities
B &» Define Currency Volatilities
B & Define Security Yolatilities
[ & Define Interest Rate Yalatilities
[ & Define Index Volatilities

P Market Data Retrieval
By Basic Settings
e Master Data

& 3 dH @@ DHE Hnan BE @0

Datafeed: Test Program for Datafeed Customizing

@

arket data class
Currencies [] Exchange rate volatilities
[] 8ecurities [] Security price volatilities
[ Interest rates [ Interest rate valatilities
[Jindexes [ Index volatilities

[ Farex swap rates
[ commaodities (Daily Bagis) [l commaodities (Time Bagig)

Market data selection

1st key definition
2nd key definition =2
Instrument property ﬂ
Datafeed
MName REUTERS
Cutput control
Output list of results AN @ Errors Mo errors
Layout

~04 -
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& B dH @e@ CHE SDhoan AR @3
Datafeed. Test Program for Datafeed Customizing
M | EF | &F B E f Fchoss [fsae | TEZ B selections |11 | G

Mkt data - 17.08.3010, 13:53:54 o'clock Users

Market data class: 01 Currencies Data source: REUTERS
From curr To-currency Cat Date Time Walue "Fr" ratio To factr
Refresh UpdateFlag Status Warning/error message
AED EUR 1001 00:00: 00 1 1
X E @ No value entered
AED EUR 2001 00.00: 6o 1 1
X E @ No walue entered
AED EUR EURX 00:00: 6a 1 1
X E @ No walue entered
ANG EUR 1001 00:00: 66 1 1
¥ 3 @ No value entered
ANG EUR 2001 00. 00 0o 1 1
X E @ No walue entered
ANG EUR EURX 00:00: 66 1 1
X E @ No walue entered
ARS EUR 1001 00:00: 0a 1 1
X E @ No value entered
ARS EUR 2001 00.00: 6o 1 1
X E @ No walue entered
ARS EUR EURX 00:00: 60 1 1
X E @ No walue entered
AlD EUR 1001 00:00: 66 1 1
¥ E @ No value entered
AUD EUR 2001 00. 00 0o 1 1
X E @ MNo value entered
AUD EUR EURX 00:00: 00 1 1
X E @ No walue entered

Important:

This is an internal test, You will NOT see any rates in the
output !

-25-
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1 Market data request from the FINISS server

Use TBD4 to request market data. Datafeed must be ,FINISS*:

Datafeed: Request Current Market Data

& &

Market data class
v Currencies [C1Exchange rate volatilities
[18ecurities [ 8ecurity price valatilities
[linterest rates [Jinterest rate volatilities
[indexes [Jindexvalatiliies
[_|Forex swap rates [ General volatilities
[l commodities (Daily Basis) [l commoadities {Time Basis)

Market data selection

15t key definition
2nd key definition
Instrument property
far volatilities: term ﬂ
Datafeed
Mame REUTERS
Reguest mode @ Synchronou (1 Transactional {asynchronous)

Cutput control

CQutput list of results @ All () Errors () Correct results

[ 5ave Market Data in System Permanently, if Defined in Customizing

Layaut

List Edit Goto B
& dH @@ SERHE fhas EHE @D
Datafeed: Request Current Market Data
M 4 }DIl@?‘E?l@Bl&&Chuuse &Savelﬁ@i@?lﬂlsweclmns ﬁlﬁj

em  Help

Mkt data - 17.08. 2010, 14:13:49 o'clock Users:

Market data class: 01 Currencies Data source REUTERS
From curr To-currency Cat . Date Time Yalue . "Fr" ratio To factr
Refresh UpdateFlag Status Warning/error message
X

[1aED ELR 2001 17.08.2010 08:01:320 /4, 72573 1 1
X

{JAED EUR EURX 17.08. 2010 ©8:01:20 /4, 72573 1 1
X

[CTANG EUR 1001 17.08. 2010 12:13:00 /2, 25050 ANG 1 1
X W & Dev 11 % Limit 10 % Last rate /2 50050 Last date 31.07.2008

[1ang EUR 2001 17.08.2010 12:13:00 /2, 26080 ANG 1 1
X [ & Dev 11 % Limit 10 % Last rate /2 50080 Last date 31.07. 2008

[1anNg EUR ELURX 17.068.2010 12:13:00 /2, 25080 ANG 1 1
X

[CTANG usD EURX 16.08. 2010 ©5:03:00 /1,00000 usD 1 1
X

[C1ARS EUR 1001 17.08.2010 11:56:12 /5, 068824 1 1
X @ :—: Warning: Time and date not valid! Taken from the rfeed system

[1aRs ELIR o1 17.08.2010 11:56:12 /5, 06924 1 1
X @ :—: Warning: Time and date not valid! Taken from the rfeed system

[C1ARS EUR EURX 17.08. 2010 11:86:12 /5, 05924 1 1
X @ :——: Warning: Time and date not walid! Taken from the rfeed system

[C1AUD EUR 1o0o1 16.08. 2010 12:34:26 /1, 43780 AUD 1 1
X W & Dev 19 % Limit 10 % Last rate /1, 70800 Last date 31.07. 2008

[1aUD EUR 2001 16.08.2010 12:34:26 /1, 43750 AlUD 1 1
kS W & Dev 19 &% Limit 10 % Last rate /1,70800 Last date 31.07. 2008

[1aUp EUR ELURX 16.08.2010 12:34:36 /1,43750 AUD 1 1
X

[C1AUD UsD EURX 17.08. 2010 12:13:00 /1, 10790 AUD 1 1
X

[Clcap EUR 1001 16.08.2010 12:34:26 /1,33660 CAD 1 1
X [ & Dev 14 % Limit 10 % Last rate /1,52340 Last date 31.07. 2008

[lcap ELR 2001 16.08.2010 12:34:36 /1,33660 CAD 1 1
S W & Dev 14 &% Limit 10 % Last rate /1,52340 Last date 31,07 2008

[CIcaD EUR EURX 16.08. 2010 12:34:26 /1, 33660 CAD 1 1
X

[C1cAD UsD EURY 17.08. 2010 11:66:12 /0, 96380 usD 1 1

If you see an error like this:
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HTTP GET Test

HTTP/1.1 407 Proxy Authentication Required ( The ISA Server requires authorization
to fulfill the request. Access to the Web Proxy service is

Via: 1.1 NOR1S007

Proxy-Authenticate: Negotiate

Proxy-Authenticate: Kerberos

Proxy-Authenticate: NTLM

please check the proxy settings!
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4 Create job for market data request

Display IMG

% Ef Existing BC Sets

Release M

Structure
[E & Define Datafeed MName
= |}9’ RFiC Settings for External Partner Program
[E & Define RFC Destination
B & Assign Datafeed RFC Destination
2 &» Define Users for Transactional RFC
[E &» Define Print Options for Log (Transactional RFC)
Internet Settings for External Parner Program
E Warkflow
d Translation Tahle
E Information About Translation Table
[E &» Define Data Sources for Datafeed
e Define Datafeed Conversion Codes
2 & Import Ri3 Master Data
[ & Define Currencies
e Securities
2 & Define Reference Interest Rates
[ & Define Indexes
[ & Define Commaodities
2 & Define Commaodities far CPE
[ & Define Forward Rates
= 2 walatilities
[ & Define Currency Yolatilities
[ & Define Security Volatilities
[ &» Define Interest Rate volatilities
2 & Define Index Valatilities
[ &» Check Translation Table
= 2 Market Data Retrieval
[ & Define Variants

=

e Basic Settings
E Master Data

Define Background Job
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& 30b Edt Goto System Help

| @ B e CHE LY AN @®
Define Background Job
fosant condrion $®step  Qlob selecton  [Hownjobs  Jlobwiard  Standard jobs
|| | Genemidata
Job name iTRM_DAILY UPLOAD FINISS DATA
Job class c|
| Status 'Scheduled
| Exec. Target
Job start | Job frequency Q@
Job steps —

Insert job name and klick ,,Step”

Job definieren

i startbedingung 3™ Step 2 Jobauswahl [§Eigene Jobs  3541ob Wizard Standardjobs

| Allgemeine Angaheni |

A\
Jobname / {TRM_DATLY_UMOAD FINTSS DATA |
Jobklasse [d

Status geplant

Ausfihrungsziel [ | Spoolisten-Empfanger

| Starttermin
bozasmz |
Benutzer 0024472
| Programmangaben
[ ABAP-Programm ] [B(temes Kommando] [ Externes Programm ]
| | ABAP-Programm |
4 Name
| Job-Steps
Variante
Sprache oE|

| Externes Kommando (durch Systemadministrator vordefiniertes Kommando)

Name

Parameter [ |
Betriebssystem

Zielrechner I

| Externes Pragramm (direkte Eingabe eines Kommandos durch Systemadministrator) |
I 1

Name

Parameter

Zielrechner

3 Druckangaben

[ _prifen
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[ job Edt Goto System Halp

& vdB Cco@ CHRE Do HE o

fstar concdmion  3®step  Dlobselecton [Bownjobs  S%lob wizard  Standard Jobs

User |Do24472
| Program vakies
| ABAP progem | [ Extemal command | | Extemal program
| ABAPprOgRM
Name |ReTEDFO7 B
Varant by Q)
Language (]

| External command (command pre-defined Dy system administrator)
Name Y
Parameters
Operating sys. :

Target server |

| Extemal program (direct command input by system administrator) |
Name [
Parameter l
Target host [ |

[ check |IE[E Pt specicatons |[X]
_—

[Z step Let Goto System Hep

qH @@ CHB fDOD OF O®m

2 DKk O Bpcol BN AN
Wo. |Program naxze/command| Prog. type|Spool liac|Parameters|User Lang.
1 |RFIBDFO7 RBA? DAILY D024472|EN
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[E job Edt Goto System Hep

g FqB e CHE Yo AN om
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[ job Edt Goto System Help

|
fstart concmon $®step  2Jobselecton [Bownjobs AJob wizard  Standard Jobs

[1mmedate | [ Date/mme | | Afterjob | [ Aferevent | [ At operation mode |
Wi

-]

l Datqlfme |

| After job | | At operation mode

| After event

v Check @

[E Job Edt Goto System Help

(] ~dH CQQ@ CHRE UL DE ol

|2nton Sacipmend 2ok

‘ fostart condrion  S®step Llobselecton [Hownjobs Filob wkard  Standard jobs

llrmvedntej [ Date/Time ,I l After job ] I After event ] { At operation mode I
| Date/Tme
Scheduled start pate  [12.02.2013| Time 12:00
q No Start After Date | | Time ]
| After Job | | At operation mode
| After event
i
s
] v Check ;E[ Penod values | Restrictions |[X]
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[E 30b Edt Goto System Halp

¢  -dBcQe@ LHR SDad I 0B

fi

7] Background Job
ettt ot ooty it teo g et

fstr condmion $®step Roobselecton [Bownjobs  Bliobwizard  Standard jobs

[1mmedate | [_Date/Tme | [ Aftersob | [ Aferevent | [ At operation mode | [>.]
Date/Tme -
Scheduled start vate  Mel02.20i3i0Tme  [12:00:00]
No Start After Date | Time
= I el IR
After job | | At operation mode !
After event
[¥!Periodic job
(v check ] B[ Perod valves ][ Restncuons |[X]
£ valies (F5)
[Z 3ob Edt Goto System Help
& | ~dBCOQ CHR DO B @R

|
|
|
I Hoay |
—— Daty e ST
Weekly
After job Monthly | | At operation mode |
Other penod ‘ }
T | |
: v _check | (%]
| [Afaravent: EG—G———
I
MPenodic job
[ check JBl[ Penod values | Restricuons |[X]
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