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FINANCIAL ASSETS Central Government Gross Savings

PEN Billions

Financial Assets

100,0
90,0 85,385,084,5
80,0
70,0
60,0
500 463474 %% 0
40,0
31,0 39,0 30,1 31,0
30,0
20,0
10,0 60 66 55 57 65
00 L1 11

Cash and deposits Receivables Restricted deposits Total

sep-16 MW dec-16 M mar-17 MWjun-17 Msep-17




PEN Billions

FINANCIAL LIABILITIES Central Government Gross Debt
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CENTRAL GOVERNMENT NET DEBT Fin. Liabilities - Fin. Assets

Central Government Net Debt
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STRUCTURAL BALANCE-SHEET RISK Liquidity Risk

Cumulative Gap Liquidity Coverage Ratio (LCR)
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B Assets B Liabilities —a—Cumulative Gap

Projected difference between the total assets remaining at each Highly liquid assets held by the Treasury in order to meet

maturity and the total liabilities also remaining at each maturity. short-term obligations.




STRUCTURAL BALANCE-SHEET RISK Interest Rate Risk

Macaulay Duration
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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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I Foreign Currency current position —e—-FCCP/GDP%
Value at risk (VaR) — Exchange risk
1200 0,15%
- 1] 1100 0,14% 0,14%
Methodology Montecarlo simulation
1000 0,13%
Sample 10 years 0,12%
Confidence level 99% 900 0,12%
Time horizon 90 days 800 0,11%
VaR — September 2017 S/. 833 millions
700 0,10%
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