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o Evolucion relativa de algunas monedas de Latinoamérica respecto al Sol sol/uso
Base: Enero 03, 2011= 2,7995 Soles/USD.

Indicadores Principales
750 750
Cambio —PERU  — BRASIL COLOMBIA —CHILE = =MEXICO
Anterior Indicadores 200

Diario Semanal

Indicadores principal Periodo | Actual

PBI (mensual, var % yoy) 650

Inflacion IPC (var % yoy)
Inflacion subyacente (var % yoy) 550
Inflacion meta (var % yoy) 500
Desempleo (%) SP/BVL PERU GEN 0,17% 2,15%
Balanza comercial (US$ Millones) SP/BVL LIMA 25 -0,05% -3,22% 4.00
Tasa de politica monetaria (%) Volatilidad bono soberano (10 afios) -Diaria 350

Nasspamw

Volatilidad bono soberano (10 aios) -Anualizada § 300

Deuda de largo plazo ,
Moody’s 250 + 250
A3 26may-15 20-ago-15 16n0v-15  104eb-16  06-may-16 02-:ago-16  27-0ct16  23-enel7  19-abr17  144ukl7  10-0ct17  Od-ene-18  02-abr18  27jun-18

Moneda extranjera

Moneda local
Bonos soberanos

Precio Rendimiento

Saldo Ultima Negociacion* Duracién | Duracién | Vidamedia
N de

Operacion endimiento

R el || SEaes medio histdrico
ponderado ponderado del dia

Cupén %

18ju-18  PEPOL000TS00  LTPISIULLS 18-abr-18

23ago-18  PEP01000TE08  LTP23AGO18 - a7 - - - g 99,63 - - E 2,40 - 23-may-18 45 0,16 0,15 016 325
19sep18  PEPOI000T616  LTP19SEP1S - 274 - - - = 99,45 - - - 2,40 - 20un-18 52 023 023 023 3,25
170ct18  PEPO1000T624  LTPI70CTIS - 306 - - - g 99,26 - - E 241 - 25-abr-18 7 0,31 0,30 031 3,26
21nov-18  PEPOI000T632  LTP2INOVIS - 279 - - - = 99,03 - - - 242 - 30-may-18 o7 041 0,40 041 327
05-dic-18  PEP01000T640  LTPOSDICIS - 348 - - - g 98,93 - - E 2,42 9 27un-18 82 045 0,44 045 3,28
23ene-19  PEPO1000TES7  LTP23ENEL9 - 269 - - - = 98,61 - - - 243 - 09-may-18 53 058 057 058 3,30
204eb-19  PEP01000TG65  LTP20FEB19 - 222 - - - g 98,42 - - E 244 - 23-mar-18 77 0,66 0,65 0,66 3,32
20-mar-19  PEP01000T673  LTP20MAR19 - 215 - - - = 98,23 - - - 244 - 20un-18 81 074 072 074 3,33
17-abr19  PEP01000TES1  LTP17ABRI9 - 9% - - - g 98,04 - - E 2,45 - 16-may-18 73 0,82 0,80 082 3,35
22-may-19  PEP01000T609  LTP22MAY19 - 117 - - - = 97,81 - - - 2,46 - 15-jun-18 0 091 0,89 0,91 3,37
19jun-19  PEPOI000T707  LTP19JUN19 - 74 - - - g 97,62 - - E 2,46 10 27-un-18 95 0,99 0,97 0,99 3,35
12-ago20  PEP01000CY33 SB12AGO20 29,24 4401 7,840 110,23 110,27 110,27 110,27 2,79 2,77 2,77 2,77 3 27-jun-18 82 1,99 1,93 2,13 4,20
12sep23 PEPOI00OCAN3  SBI2SEP23 15,12 5414 5,200 102,80 102,89 102,82 102,85 4,57 455 4,57 4,56 7 27-un-18 215 4,64 444 521 514
12-ago24 PEPOI000CAW4  SBI2AGO24 21,26 10071 5,700 10410 104,16 104,00 104,05 4,90 4,89 4,92 4,91 22 27-un-18 70,0 525 5,00 613 534
12.ago26  PEP01000COJS  SB12AGO26 30,58 11310 8,200 11899 119,06 119,06 119,07 528 527 5.27 527 14 27-un-18 72,0 6.22 5,90 813 571
12-ago28 PEPO1000CSDI  SB12AGO28 23,68 13436 6,350 10575 105,91 105,91 105,85 559 5,57 5,57 5,58 8 27-un-18 62,0 7,65 7.24 10,13 5.99
124eb-29  PEPOI000C4Q6  SBI2FEB29 22,38 1645 6,000 - - - 102,85 - - - 563 - 05-mar-18 2,0 8,39 8,00 10,63 6,04
12-ago31 PEPOI000CAG7  SB12AGO31 2592 12846 6,950 109,38 109,47 109,66 109,49 591 5,90 5,88 5,90 20 27-un-18 86,0 8,95 845 1313 621
12.ag032 PEPOI00OCSE9  SB12AGO32 22,94 10577 6,150 10206 102,16 102,25 102,07 593 592 5,91 593 12 27-un-18 230 9,62 9,08 14,13 630
12-ag037 PEPO1000C2Z1  SB12AGO37 25,73 9054 6,900 107,68 107,79 107,91 107,91 621 6,20 6,19 6,19 1 27-un-18 2,0 11,11 10,47 19,13 6,49
12feb-42  PEPO1000CAL7 SB12FEB42 25,55 4443 6,850 104,88 105,50 104,88 104,88 6,45 6,40 6,45 6,45 7 27-jun-18 14,0 12,18 11,44 23,63 6,58
12feb-55  PEP01000C4S2  SBI2FEBSS 25,04 2272 6,714 - - - 103,62 - - - 6,46 - 05un-18 3,0 14,13 13,26 36,63 6,68
13-0ct24  PEP01000CTBY  SB130CT24 20,55 1297  6,84% + VAC - - - 128,23 - - - 2,02 - 05-mar-18 50 5,39 5,28 6,29 275
124eb-30  PEPO1000C4US  SBI2FEB30 11,94 85 2,89%+VAC - - - 102,77 - - - 2,59 - 05-mar-18 50 10,03 978 11,63 3,22
3lene-35 PEPOI00OCVES  SB31ENE3S 43,89 1333 7,39% + VAC - - - 158,03 - - - 2,92 - 30-abr-18 4,0 11,23 10,91 16,59 3,37
124eb-40  PEP01000CAVE  SBI2FEB40 12,99 253 3,14%+VAC - - - 101,69 - - - 301 - 23-may-18 30,0 15,96 15,50 21,63 351
12.ago46  PEP01000CISS  SB12AGO46 20,30 603  3,83%+VAC - - - 115,33 - - - 3,00 - 24-may-18 15,0 18,29 17,76 2813 3,62
12eb-54  PEP01000CATO  SBI2FEBS4 13,53 426 3,26%+VAC - - - 108,07 - - - 2,88 - 03-feb-17 10 21,96 21,34 35,63 3,72

Bonos Saldo vigente Cupén Precio diferencial Vida media
Millones dolares % oy compra/venta Pb) fi
Per( Global 19 US715638AW21 396 7125 10341 002 -0,06 0,19 252 1 -4 1 4 3 074 073 0,01 077
Per( Global 25 US715638AS19 1793 735 12218 0,03 026 042 375 0 -4 02 12 13 5,65 554 038 717
Peri Global 26 XS$1315181708 €1100 2750 109,94 024 019 063 136 3 3 137 -2 2 692 6,83 056 771
Peri Global 27 US715638BUS5 1250 4125 10248 0,02 033 0,39 380 0 -4 91 5 8 693 6,80 067 8,28
Per( Global 30 XS1373156618 €1000 3750 120,13 059 025 1,00 182 5 2 143 3 4 9,60 952 112 11,76
Peri Global 33 US715638AP79 2188 8750 146,70 0,00 047 067 451 0 -4 162 5 7 9,87 9,66 125 15,63
Peri Global 37 US715638AU64 1165 6550 12506 0,11 058 0,70 455 1 -4 166 6 7 1,72 11,46 1,66 18,99
Per( Global 50 US715638BM30 2545 5625 11629 0,03 079 072 4,65 0 -4 168 6 7 16,34 15,97 382 32,87
% Rendimientos de los Bonos Soberanos en Soles % Rendimientos de los Bonos Globales w
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Composicién del indice
indice V: Rend anual %
S Diario

indice de bonos soberanos nominal

Rend anual %

indice de bonos soberanos real 213 08 15 I 03 1,40 0.40 . 37,95 A 12,84 10,98
Valor indices de Bonos Soberanos Rendimento anual % Bonos "
25 (Base 30 diciembre 2004 = 1 00) o Rendimiento real
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Reng % Curva de rendimiento: Délar y Sol Moneda Cam Bl
7 645
! 6.46 Sol (Soles / Dolar)
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2
1 8- Soberanos (Soles) - ~4=Globales (Dolares)
1s im
0
0 2 4 6 8 10 12 14 16 18 20 22 24 2 28 30 32 34 36 38 40 Tasa interbancaria soles % 2,75 3,58 4,82
Vida medial anos) Tasa dolares % 2,00 0,22 115
X 6 G Soles 1USD
MM USD Banco Central: Intervencién en el mercado cambiario Operaciones en el mercado cambiario con el pblico (millones de US$)
lsoo.c0 m—Copra de dlares  wmVenta de dolares  —Tipo de cambio
Mercado spot
(500,00 g 27-Jun-18 26-Jun-18 25-Jun-18 22-un-18 21-un-18 20-Jun-18 19-Jun-18
0000 304 304 224 172 252 383 283
! 217 284 235 202
[300.00 Compras Forward
27-Jun-18 26-Jun-18 250un-18  22Jun-18  21-Jun-d8  20Jun-8  19-Jun-i8
[200,00 Pactadas 84 4 109 80 3
Vencidas 175 236 67
10000 = " i:
orward
o 27-Jun-18 26-Jun-18 25Jun-18  22-Jun-18  21-Jun-18  20-Jun-18 19-Jun-18
0,00 250
1515 23sepls  Olenels  12abr16  20jull6  3loctls  O8febd7  19.may-l7  20ag017  O7-dicl7  1omaris  27unds Bactade 134 134 157 169 349 369 o8
Vencidas 181 181 154 385 341 292 80
Fuente: MEF, BCRP, BLOOMBERG, DATATEC. | B coiado N B s

* Ultima neaociacién 1:30 om
*+ Para mavor informacion resoecto a la valorizacién de los honos v letras ouede consultar en: hito:/fwww.mef.aob.ne/contenidos/tesoro oublaestion act nas/Manual valorizacion instrumentos del Tesoro.odf
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Key Indicators soluso Relative evolution of some Latin American currencies salfusn
Base: January 03, 2011= 2,7995 Soles/US 15
Today

Indicators Period Previous Indicators
(bps)

——PERU ——BRAZIL —— COLOMBIA —CHILE - --MEXICO
GDP (monthly, yoy % ch.) . z 393 |CDS3y
CPI nflation (yoy % ch.) X 048 |CDSSy
Core Inflation (yoy % ch.) May-18 ! 191 |CDS10y
Target Inflation (yoy % ch.) Jun-18 200 200  |EMBH
Unemployment (%) i 7.30 SP/BVL PERU GEN -0,17% -2,15%
Trade Balance (US$ Millions) 589 |SPBVLLIMA2S -0,05% -3,22%
Monetary Policy rate (%) ! 2,75 Volatility of sovereign bond (10 years) - Daily
ty of Sovereign bond (10 years)- Anuualized
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Long term debt

Foreign currency

250
20Augl5  16-Nov-15 10-Feb-16 06-May-16 02-Augls 27-Octl6  23Jan-i7 19-Apri7 14017  10-0ct17  04-Jand8  02-Apri8  27-dun-i8
Local currency

250
26-May-15

Tbills and b Outstanding Duration
No. Day Historical
Last trading day g e - weighted | operations ageyield
average

Coupon %

184u-18  PEPOI00OTS90  LTPIBIULS 86 23 18-abr-18

23:ag0-18  PEPOI0OTG08  LTP23AGO18 an - - - - - - = 240 - 23-may-18 a5 016 015 016 325
19-5ep-18  PEPOI000T616  LTPI9SEP1S 274 - - - - - - - 240 - 20-jun-18 52 023 023 023 325
17.0ct18  PEP01000TG24  LTP170CTI8 306 - - - - - - = 241 - 25-abr-18 7 031 030 031 326
2lnov-18  PEPOI000TE32  LTP2INOVIS 279 - - - - - - - 242 - 30-may-18 97 041 040 041 327
05dic-18  PEPO1000T640  LTPOSDIC18 348 - - - - 98,93 - - = 242 9 27-jun-18 82 045 044 045 328
23ene-l9  PEPOI00OTES7  LTP23ENELY 269 - - - - 98,61 - - - 243 - 09-may-18 53 058 057 058 330
20Meb-19  PEPOL000T6SS  LTP20FEBL9 222 - - - - 98,42 - - = 244 - 23-mar-18 77 066 065 066 332
20-mar-19  PEPOI00OTG?3  LTP20MAR1S 215 - - - - 98,23 - - - 244 - 20-jun-18 81 074 072 074 333
17-abr-19  PEPOI000T6SL  LTP17ABR1S 9% - - - - 98,04 - - = 245 - 16-may-18 73 082 080 082 335
22:may-19  PEPOI000TE09  LTP22MAY19 17 - - - - 97,81 - - - 246 - 15-jun-18 0 091 089 091 337
19un-19  PEPOI000T707  LTP19JUN19 74 - - - E 97,62 - - E 246 10 27-jun-18 95 099 097 099 335
12:ag020  PEPOI00OCY33  SBI2AGO20 29,24 4401 7,840 110,23 110,27 110,27 110,27 279 277 271 277 3 27-jun-18 8.2 1,99 193 213 420
12.sep23 PEPOIOGOCAN3  SBI2SEP23 15,12 5414 5,200 102,80 102,89 102,82 102,85 457 455 457 456 7 27-un-18 215 464 244 521 514
12:ag024 PEPOI00OCAWA  SBI2AGO24 21,26 10071 5,700 104,10 104,16 104,00 104,05 490 489 492 491 22 27-jun-18 70,0 525 500 613 534
12:ag026  PEPOI000CO)Y  SBI2AGO26 30558 11310 8,200 118,99 119,06 119,06 119,07 528 527 527 527 14 27-jun-18 720 622 590 813 571
12:ag028  PEPOI00OCSD1  SB12AGO28 23,68 13436 6,350 105,75 105,91 105,91 105,85 559 557 557 558 8 27-jun-18 62,0 765 7,24 1013 599
124eb-29  PEPOI00C4Q6  SBI2FEB29 22,38 1645 6,000 - - - 102,85 - - - - 05-mar-18 20 839 8,00 1063 604
12.ag031  PEPOI000CAG7  SBI2AGO3L 25,92 12846 6,950 109,38 109,47 109,66 109,49 591 590 588 590 20 27-jun-18 86,0 895 845 1313 621
12:ag0-32  PEPOIOOOCSE9  SBI2AGO32 2204 10577 6,150 102,06 102,16 102,25 102,07 593 592 591 593 12 27-jun-18 230 962 9,08 1413 630
12:ag0-37  PEP0I000C2Z1  SBI2AGO37 2573 9054 6,900 107,68 107,79 107,91 107,91 621 620 619 619 1 27-jun-18 20 1111 1047 1913 649
12feb-42  PEPOI000CAL7  SBI2FEBA2 2555 4443 6,850 104,88 105,50 104,88 104,88 645 640 645 645 7 27-jun-18 140 12,18 1144 2363 658
124eb-55  PEP01000CAS2  SBIZFEBSS 25,04 2272 6,714 - - - 103,62 - - - - 05-un-18 30 1413 13,26 36,63 668
13.0ct24  PEP01000CTB)  SB130OCT24 2055 1207 6,84% + VAC - - - 128,23 - - g - 05-mar-18 50 539 528 629 275
12feb-30  PEPOI00OCAUS  SBIZFEB30 11,04 85 2,89%+VAC - - - 102,77 - - - 259 - 05-mar-18 50 1003 9,78 1163 322
3lene35 PEPOIOOOCVSS  SBILENE3S 43,89 1333 7,39% + VAC - - - 158,03 - - B 292 - 30-abr-18 40 11,23 1001 1659 337
12feb-40  PEP01000CAV6  SBIZFEBAO 12,99 253 3,14%+VAC - - - 101,69 - - - 301 - 23-may-18 300 1596 15,50 21,63 351
12:ag0-46  PEPOI00OCISS  SBI2AGO46 20,30 603 3,83% + VAC - - - 115,33 - - B 300 - 24-may-18 150 1829 17,76 28,13 362
12-feb-54  PEPOL000CATO  SBIZFEBSA 13,53 426 3,26%+VAC - - - 108,07 - - - 288 - 03-feb-17 10 21,96 21,34 35,63 372

Global Bonds

< 5 Price Spread
Bonds ISIN Outstanding Millions Ut Daily Weekly Bid ’Z‘J» L
Per( Global 19 US715638AW 21 396 7125 103,41 0,02 0,06 019 2,52 1 -4 1 4 3 074 073 001 077
Per( Global 25 US715638AS19 1793 7,350 122,18 003 026 042 375 0 4 92 12 13 565 554 038 717
Pert Global 26 XS1315181708 €1100 2,750 109,94 024 019 063 136 3 3 137 2 2 692 6,83 056 7.71
Per( Global 27 US715638BUS5 1250 4125 102,48 002 033 039 38 0 4 o1 5 8 693 6,80 067 828
Pert Global 30 XS1373156618 €1000 3,750 120,13 059 025 1.00 182 5 2 143 -3 4 9,60 952 112 1,76
Per( Global 33 US715638AP79 2188 8,750 146,70 0,00 0,47 0,67 451 0 -4 162 5 7 9,87 9,66 1,25 15,63
Pert Global 37 UST715638AU64 1165 6,550 125,06 011 058 070 455 1 -4 166 6 7 11,72 11,46 1,66 18,99
Per( Global 50 US715638BM30 2545 5,625 116,29 -0,03 0,79 072 4,65 0 -4 168 6 7 16,34 15,97 3,82 32,87
N Rendimientos de los Bonos Soberanos en Soles w | Peruvian Global yields R
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Sovereign nominal bond index 3,01 02 3 5.33 6,03 11,40 14,68 15,44 184 15,24 11,79 10,58 5,10
) Change (bps.) Index composition (%)
Index Vvalue Annual yield %
i 13-0ct-24 12Feb-30 E 12-Feb-40 12-Aug-46 12.Feb-54
Sovereign real bond index 213 08 15 391 032 14 0,40 29,69 205 37,95 6,09 12,84 1098
Valve Peruvian Sovereign Bond Index Annual Yield Peruvian Bonds %
(Base december 30, 2004 = 100) % 6 real yield 6
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645

6.46 Sol (Soles / Dollar)

465 Forwards PEN

Sol (Soles / Dollar)

~a-Sovereign (PEN)  =+=Global (USD) (@)

M
[ 2 a 3 8 10 12 14 16 18 20 22 24 26 28 30 32 £ 36 38 40 PEN Interbank Rates 2,75 ag2
Average Life (Years) USD Interbank Rates 2,00 115
1 USD Central Bank: Intervention in foreign exchange market soles/USD
/600,00
m—=Dollars Bought Dolars Sold —Exchange Rate
500,00 220un18  210un18  20unds  19Jun-i8
Purchases 172 383
400,00 Sales 235 268
[300,00 27-Jun-18 26-Jun-18 - 220un18  21Jun-18  20-Jun-18
Pacted 84 84 80 239
200,00
Redemption % 96 236 205
100,00 Forwarc
27-Jun-18 26-Jun-18 - 22-Jun-18 21-Jun-18 20-Jun-18
000 250 Pacted 134 134 157 169 349 368 98
55 23Sepls  1Janis 12Ap6  210u6  310ct1s BFebi7  19Mayl7  29Augl7  TDecd7  19Mards  27-dunis Redemption 181 181 154 385 a1 202 vy
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‘Sources: MEF, BCRP, BLOOMBERG, DATATEC.

* Last Trade 130 pm
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