
 

  
 
FINISS Support Team 
support@finiss.com 
 

SAP Datafeed configuration                             
to access Market Data 

via FINISS over the internet 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
18. June 2021 
 

 
   

 

 

mailto:support@finiss.com


SAP Datafeed configuration                             to access Market Data 

 

 - 2 - 

 

Table of content 

                                                                                                                                    Page
   

1. General                                                                                                                            3 

2. Configuration                                                                                                                  4 

2.1 Technical datafeed configuration in the Customizing                                              4 

2.1.1 Define datafeed name                                                                                               4 

2.1.2 Define RFC Destination                                                                                            6 

2.1.3 Assign datafeed RFC destination                                                                            8 

2.1.3 Define proxy configuration                                                                                       9 

2.1.4 Define Internet settings for WEB access                                                               10 

2.2 Customizing of the application                                                                                  11 

2.2.1 Define data source for datafeed                                                                             11 

2.2.2 Create translation table using R/3 master data                                                     12 

2.3 Define currencies                                                                                                        14 

2.4 Define reference interest rates                                                                                  17 

2.5 Define Forward rates                                                                                                  18 

2.6 Define Currency Volatilities                                                                                       20 

2.7 Test program for the datafeed configuration                                                           22 

3. Market data request from the FINISS server                                                              24 

4. Create job for market data request                                                                             26 

 

 



SAP Datafeed configuration                             to access Market Data 

 

 - 3 - 

 

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?portfolioId=7xxxxxx   

Login:  boi1xxxxx1 

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 RSHTTP05 and RSHTTP20 (using SAP_HTTPA) with these login details. 
 
 
This is an example only, these login details will NOT work!!!!! 
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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. 

 

 

For the datafeed configuration, the following steps must be done in the customizing: 

(Transaktion SPRO): 

 

 

2.1.1 Define datafeed name 
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Create a new Data Provider „FINISS“ 
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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 ). 

 

 

 



SAP Datafeed configuration                             to access Market Data 

 

 - 7 - 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



SAP Datafeed configuration                             to access Market Data 

 

 - 8 - 

 

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: 

 
 
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.. 
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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! 
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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://www.finiss.de/refinery/do/portfolio/download?portfolioId=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?portfolioId=3550 
FOREIGN USER 
FOREIGN PASSWD 

Now You can customize the login informations from FINISS. 
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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”  

 

 

 

 

Please add „DDS“ and „IDN_SELECTFEED“ here for Data Provider “FINISS” 
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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: 
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Use Name = “FINISS” and Data source = “DDS” in the tab Datafeed as standard 

source!
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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). 
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double click on „Instrument“opens the details:: 
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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 

 

 

 

 

 

 

 

 

´ 
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Same steps must be done for all instrument classes!: 

 
2.4  Define Reference Interest rates 
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2.5 Define Forwards rates 
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2.6 Define Currency Volatilities 
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2.7 Test program for the Datafeed Customizing 
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Important: 

 

This is an internal test, You will NOT see any rates in the 
output !!!!  
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1 Market data request from the FINISS server 

Use TBD4 to request market data. Datafeed must be „FINISS“: 

 

 

 

 

 

 

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 

 

 

 

 

Define Background Job 
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Insert job name and klick „Step” 
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