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FINANCIAL ASSETS Central Government Gross Savings
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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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STRUCTURAL BALANCE-SHEET RISK Interest Rate Risk

Macaulay Duration
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STRUCTURAL BALANCE-SHEET RISK  Foreign Exchange Risk

Foreign currency current position

0 0.0%
10 -1.0%
(2] _ 0,
520 2% s
= Q.
[ —O0— A —- Py R -3.0% 1
S -30 -3.0% -3.0% 9 9 0 0 ?
b : U7 -3.1% -3.1% -3.1% -3.1% -3.3% 4.0%
-40 -5.0%
I Foregin Currency Current Position —o—FCCP/GDP (%)
-50 -6.0%
sep-17 dec-17 mar-18 jun-18 sep-18 dec-18 mar-19 jun-19 set-19
2,200 0.24% 0.25%
Value at risk (VaR) — Exchange risk 0.22%
1,700
- 1] 1,675 200
Methodology Historical simulation 1.200 e
Sample 10 years
Confidence level 99% 700
0.15%
Time horizon 90 days
200
VaR — September 2019 S/. 1675 millions
-300 Vait CVaR 0.10%
I PEN Millions ={J=-%GDP




PERU Ministerio
de Economia y Finanzas

STATEMENT OF ASSETS AND
LIABILITIES OF THE CENTRAL
GOVERNMENT

Republic of Peru

September, 2019

-
K ot o




