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FINANCIAL ASSETS Central Government Gross Savings
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FINANCIAL LIABILITIES Central Government Gross Debt

Financial Liabilities
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CENTRAL GOVERNMENT NET DEBT Fin. Liabilities - Fin. Assets
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STRUCTURAL BALANCE-SHEET RISK Liquidity Risk

Cumulative Gap Liquidity Coverage Ratio (LCR)
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STRUCTURAL BALANCE-SHEET RISK

Interest Rate Risk
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STRUCTURAL BALANCE-SHEET RISK Interest Rate Risk

Earnings at risk (EaR) Economic Capital at risk (CaR)
Effect over the interest income of adverse deviations Effect over the economic profit of adverse deviations
of 200 basis points. of 200 basis points.
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STRUCTURAL BALANCE-SHEET RISK

Foreign Exchange Risk

Foreign currency current position
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