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The information in this presentation is confidential and proprietary to SAP and may not be disclosed without the permission of SAP. 

Except for your obligation to protect confidential information, this presentation is not subject to your license agreement or any other service 

or subscription agreement with SAP. SAP has no obligation to pursue any course of business outlined in this presentation or any related 

document, or to develop or release any functionality mentioned therein.

This presentation, or any related document and SAP's strategy and possible future developments, products and or platforms directions and 

functionality are all subject to change and may be changed by SAP at any time for any reason without notice. The information in this 

presentation is not a commitment, promise or legal obligation to deliver any material, code or functionality.  This presentation is provided 

without a warranty of any kind, either express or implied, including but not limited to, the implied warranties of merchantability, fitness for a 

particular purpose, or non-infringement. This presentation is for informational purposes and may not be incorporated into a contract. SAP 

assumes no responsibility for errors or omissions in this presentation, except if such damages were caused by SAP’s intentional or gross 

negligence.

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.

Disclaimer
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?

Today’s Hedge Management Challenges in a decentralized environment
Disparate, slow, opaque and costly

Can I have a centralized end to end hedge 

management process?

How about risk calculations and 

predictive analytics?

Treasury Manager

Cash Management 

Manager

External Trading

How can I lead non disruptive treasury activities and acting 

like a lighthouse for the business? 

Intercompany Trading

Exposures

Entity B

Entity D

Entity C

Entity A

Entity E

Market DataBanks

Working Capital

Security
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SAP Treasury and Working Capital Management
Embedded by nature, insightful by design

Instant cash flow forecasting 

to optimize working 

capital and cash

Real-time banking 

with seamless bank 

and SWIFT integration

Automated exposure 

determination 

and smart trading

Analyze and comply 

with end-to-end 

reporting 

Transfer 

Payments

Trigger

Payments 

Manage Open

Payables  

Resolve 

Disputes

Manage Open 

Receivables

Collect 

Cash

Invoice 

Customer

Monitor

Payments

Check 

Credit
Manage Risk

Manage Cash & 

Working Capital 

Finance 

INVOICE TO PAY ORDER OT CASH

Manage Debt 

& Investment 

SAP Digital Payments

SAP Trading Platform Integration

Payments and Bank Communication | Cash and Liquidity Management | Working

Capital Optimisation | Financial Risk Management | Analysis and Compliance

SAP Treasury Management

Banks

SAP Market Data Management

SAP Multi-Bank Connectivity
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1. Hedge & Exposure management and Deal end-to-end lifecycle

2. Financial Risk Management

3. Funding, monitor the forecast and precise Liquidity across 

enterprise

• You have to deal with identification, 

quantification and management of interest 

rate risk and end-to-end deal lifecycle.

•

•

Treasury as a lighthouse for Interest Rate Risk Management

• Dashboards and reports available provides 

the overview of the relevant exposures and 

the impact with and without the SWAP 

hedges.

•

•

9

9

Measure 

Exposures
Select ExposuresData Management

Evaluate 

Deal
Settlement 

and Payment

Analytics & 

Reporting

Correspondence 

Management

Send 

Trade/Hedge 

Requests

Deal Execution 

and Capture

Market & Pf. Risk 

Calculations

Hedge & 

Liquidity 

Management

Limit 

Management
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Interest Rate Risk Management

Risk Calculations

▪ Sensitivity analysis and 

simulations:

•Duration calculations: 

Macaulay duration, 

Modified duration etc.

•Margin calculations

including fictive 

financial instruments 

scenarios

•Stress tests –

scenarios simulations

•Debt/revenue ratios, 

S&P ratio etc.

▪ Analytical dashboards

▪ Performance 

calculation with an 

index

▪ Value at Risk, 

(historical, Monte Carlo, 

VarCovar), VaR

Contribution, Marginal 

VaR, Mean Excess 

Loss, CFaR.

▪ Establishing Portfolio valuation with Net Present Values calculations using 

flexible defined yield curves and risk valuation definitions

Market Data Shift 

Simulation

MM deals, Bonds, 

Swaps…

Durations  



11CONFIDENTIAL© 2021 SAP SE or an SAP affiliate company. All rights reserved.  ǀ

…or drilldown on various Interest rate dashboards

Switch between Debt and 

Investments side or Risk 

Reduction by IR Swaps.
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Predictive Liquidity Management

Treasurer’s lever for working capital optimization

• Cover payments without delays
• Deploy cash effectively
• Reduce short-term borrowing costs
• Continuously optimize working capital

Historical and 

Actual cash flows

Cash forecast 

Yield and Market 

Price

Influencers

Adjustable Data 

Trends SAP S/4HANA 

Prediction 

Engine
Actionable 

Items
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Adopt best
practices for
Treasury

Achieve more with
bottom up
communication, 
innovation and 
automation

Digitize processes and 
benefit from seamless
integrations to gain
visibility and agility

Leverage analytics, 
risk analyzers,
workflows, machine
learning, realtime
data
and more...

Improve working capital 
metrics by adding 
receivables and 
payables management 
as well as SAP Taulia 
solutions

Start with your
core

Engage and 
automate

Digitize

Automate and 
optimize

Lighthouse function
over entire Working 
Capital

Your journey with SAP Treasury…

…provide one fluid, intuitive experience 
which makes Treasury coherent and 
delightful!
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SAP Treasury Roadmap

What’s New

InApp Documentation - WebAssistant

https://roadmaps.sap.com/board?BA=40F2E9281A63

1ED892E93978197740DC&range=CURRENT-

LAST#Q3%202022

https://roadmaps.sap.com/board?BA=40F2E9281A631ED892E93978197740DC&range=CURRENT-LAST#Q3%202022
https://roadmaps.sap.com/board?BA=40F2E9281A631ED892E93978197740DC&range=CURRENT-LAST#Q3%202022


Contact information:

Melania Maior

Melania Maior, SAP Head of Treasury Customer Solution Advisory - EMEA North

melania.maior@sap.com

The Circle 66, 8058 Zürich, Switzerland

+41 79 897 08 57

Thank you.

mailto:melania.maior@sap.com
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SAP SE or an SAP affiliate company.
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distributors contain proprietary software components of other software vendors. National product specifications may vary.
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warranty. 

In particular, SAP SE or its affiliated companies have no obligation to pursue any course of business outlined in this document or 
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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, and they 

should not be relied upon in making purchasing decisions.

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. All other product and service names 

mentioned are the trademarks of their respective companies. 

See www.sap.com/trademark for additional trademark information and notices.

www.sap.com/contactsap

Follow us

http://www.sap.com/trademark
https://www.sap.com/registration/contact.html
https://www.linkedin.com/company/sap
https://www.youtube.com/user/SAP
https://twitter.com/sap
https://www.facebook.com/SAP
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Example Reporting – Treasury Executive Dashboard
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Reporting and calculation of different Key Figures

▪ NPV

▪ Sensitivities

̶ Duration

̶ Convexity

▪ Cash Flow at Risk

▪ Value at Risk (historical, 
Monte Carlo, VarCovar)

▪ VaR Contribution

▪ Marginal VaR

▪ Mean Excess Loss

Risk Key Figures

▪ Portfolio hierarchies

▪ Current and historical
Data

▪ Stresstests / Marketdata
shifts

▪ What-if Analysis

Risk Reporting

▪ FX Rates 

▪ Security Prices

▪ Commodity Prices

▪ Reference Interest Rates

▪ Indices

▪ FX Swap Rates (Forwards)

▪ FX Volatilities

▪ Security Volatilities

▪ Index Volatilities

▪ Interest Rate Volatilities

Market data is the basis for determining market-driven values and evaluating risk analyses
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The Next Leg of SAP S/4HANA Treasury Innovations 

Working Capital Dashboard Powered by SAP Analytics Cloud

-----

----

A holistic Working Capital view combining different dimensions of Cash conversion cycle 

Cash Conversion Cycle 

=

DSO+DIO-DPO


