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Evolucion relativa de algunas monedas de Latinoamérica respecto al Sol souso.

indicadores Principales sy Base: Enero 03, 201127995 Soles/USD
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Indicadores principal Periodo Actual Indicadores 700

Semanal

PBI (mensual, var % yoy) 650 650
Inflacion IPC (var % yoy) 600 600
Inflacion subyacente (var % yoy) ss0 550
Inflacion meta (var % yoy) EMBI+ 500 . 500
Desempleo (%) SPIBVL PERU GEN 19 958 1,00% 450 ORISR E L

Balanza comercial (USS$ Millones) SP/BVL LIMA 25 26 304 -1,13% 400
Tasa de politica monetaria (%) Volatilidad bono soberano (10 afios) -Diaria 350

Volatilidad bono soberano (10 afos) -Anualizada y 300
Deuda de largo plazo

Moody’s 250 2
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Moneda extranjera A3
Moneda local

Rendimiento

Duracion | Duracién | Vidamedia
cup6n% eromeio eromedio . Rendimiento
romedi romedio medio histérico
ponderado ponderado Afo

22.may-19  PEPO1000TG9  LTP22MAY19 06-mar-19 0,03

19019 PEP01000TZO7  LTPI9IUNIO - 218 - - - - 99,76 - - - 232 - 03-abr-19 24 0,10 0,10 0,10 2,90
1719 PEPO1000T71S  LTP17JUL19 - 238 - - - o 99,58 - - - 235 - 17-abr-19 75 018 018 018 291
21-ago-19  PEPO1000T723  LTP21AGO19 - 159 - - - - 99,35 - - - 237 - 08-may-19 1 0,28 027 0,28 2,92
18sep19  PEPOI000TZ31  LTPISSEP19 - 149 - - - o 99,16 - - - 2,40 - 27-mar-19 26 036 035 036 294
16-0ct19  PEPO1000T749  LTP160CTI9 - 121 - - - - 98,97 - - - 242 - 24-abr-19 33 043 042 043 2,95
20-10v-19  PEPO1000TZS6  LTP20NOVI9 - 28 - - - o 98,73 - - - 2,45 - 06-feb-19 1 053 052 053 297
04-dic-19  PEP01000T?64  LTPO4DICI - 29 - - - - 98,62 - - - 2,47 - 20-mar-19 9 057 056 057 2,98
22.ene20  PEPOI000T772  LTP22ENE20 - 123 - - - o 98,28 - - - 2,49 - 08-may-19 48 071 0,69 071 301
194eb20  PEPO1000T/80  LTPIOFEB20 - 30 - - - - 98,07 - - - 2,52 - 13-mar-19 23 0,78 0,76 0,78 3,03
18-mar20  PEPOI000TI98  LTPIBMAR20 - 84 - - - o 97,86 - - - 254 - 10-abr-19 37 086 084 0,86 305
15.2br-20 PEP01000TE06  LTP1SABR20 - 2 - - - - 97,65 - - - 2,57 - 24-abr-19 33 094 092 094 3,08
12:ago20 PEPOI000CY33  SBIZAGO20 19,49 644 7,840 - - - 106,33 - - e 2,60 - 09-may-19 20 121 118 125 411
12:sep23  PEPOI000CANI  SB12SEP23 876 5887 5,200 104,19 10427 104,35 104,35 411 4,09 4,07 4,07 1 13-may-19 20 397 382 433 5,00
12:ago24 PEPOI000C4WA  SBI2AGO24 14,17 11393 5,700 10623 106,27 106,23 106,23 434 433 434 434 1 13-may-19 20 464 4,45 525 529
12.ag0-26  PEPO1000C0J9  SBIZAGOZ6 20,39 12515 8,200 12033 120,36 120,43 120,28 4,83 4,82 481 4,83 22 13-may-19 47,0 576 5,50 7,25 567
12.ago-28  PEPO1000CSDI  SBI2AGO28 15,79 14471 6,350 10857 108,61 108,65 108,55 516 516 515 516 46 13-may-19 1180 7,24 6,88 9,25 5,96
12eb29  PEPOI00OCSF6  SBI2FEB29E 14,77 13577 5,940 105,42 105,24 521 523 21 13-may-19 1160 7,60 7,22 9,75 6,01
12.ago31 PEPOI000CAG7  SBIZAGO31 17,28 14202 6,950 11230 112,35 112,35 112,31 5,55 554 554 554 30 13-may-19 785 8,68 8,22 12,25 6,19
12.ag0-32  PEPOI00OCSES  SBI2AGO32 15,29 13382 6,150 10494 10503 105,13 104,95 561 5,60 559 561 16 13-may-19 39,0 9,36 8,86 13,25 6,27
12.ago-37 PEPOI000C2Z1  SBIZAGOS7 17,15 12553 6,900 11046 110,58 110,58 11053 5,95 594 594 594 13 13-may-19 265 11,03 10,41 18,25 6,46
12feb42  PEPOIOOOCAL7  SBI2FEB42 17,03 4443 6,850 - - - 109,70 - - - 6,06 - 08-may-19 100 12,34 11,64 2275 654
124eb55  PEP01000C4S2  SBIZFEBSS 16,69 2272 6,714 - - E 108,80 - - : 611 - 29-abr-19 100 14,85 14,00 35,75 6,64
130ct24  PEPOI00OCTEY  SB130CT24 8,22 1323 6,84% + VAC - - - 125,35 - - - 187 - 05-mar-18 50 477 4,68 542 3,09
124eb30  PEPOI000CAUS  SBI2FEB30 7,96 87 2,89%+VAC - - - 106,59 - - - 218 - 05-mar-18 50 9,45 9,25 10,75 346
3lene35 PEPOIOOOCVES  SB3IENE3S 30,45 1359 7,39% + VAC - - - 162,22 - - - 254 - 14-ene-19 51,0 1097 10,70 15,72 357
124eb40  PEPOI000CAV6  SBI2FEB4O 8,66 258 3,14%+VAC - - - 107,51 - - - 2,65 - 14-ene-19 80,0 15,74 1533 2075 367
12:ago46  PEPOI000CISS  SBI2AGO46 13,53 615  3,83%+VAC - - - 120,60 - - - 2,73 - 24-may-18 15,0 18,25 17,77 27,25 3,77
12eb54  PEPOLO0OCATO  SBIZFEBS4 9,02 434 3,26%+VAC - - : 113,10 - - : 2,66 - 03-feb-17 10 22,06 21,49 34,75 3,87

Bonos

s saldo vigente Cupén Precio diferencial Vida media

Millones dolares Diario compra/ venta (Pb) afios
° dz

Per( Global 25 US715638AS19 1793 7350 12471 0,16 036 295 0 1 55 30 32 5,05 031 628
Peri Global 26 XS$1315181708 €1100 2750 112,39 013 055 084 2 2 125 0 4 616 0,46 6,82
Peri Global 27 US715638BUS5 1250 4125 107,93 0,23 031 303 0 3 39 5 8 626 057 739
Per( Global 30 XS1373156618 €1000 3750 122,63 0,08 0,67 147 0 El 156 3 6 898 1,00 10,88
Peri Global 33 US715638AP79 2188 8750 155,08 047 040 3,78 1 3 114 6 9 9,29 116 14,74
Peri Global 37 US715638AU64 1165 6550 13383 0,39 046 390 1 2 125 6 9 11,47 161 18,10
Per( Global 50 US715638BM30 2545 5625 127,73 0,59 038 4,06 1 3 122 6 8 16,22 390 31,98
" Rendimientos de los Bonos Soberanos en Soles % % Rendimientos de los Bonos Globales w
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Key Indicators

Today Change

(bps)

Indicators Period Latest Indicators

GDP (monthly, yoy % ch.)

CPI Inflation (yoy % ch.) 68

QEPUBLICOF PRy,

Core Inflation (yoy % ch.) Mar-19 256 239 124
Target Inflation (yoy % ch.) May-10 2,00 2,00 15
Unemployment (%) Mar-19 820 760 |SP/BVL PERU GEN 19958

Trade Balance (USS Millions)
Monetary Policy rate (%)

SPIBVL LIMA 25 26304
Volatility of sovereign bond (10 years) -

Daily

Volatilty of sovereign bond (10 years)- Anuualized 6,39%
Long term debt o
Moody’s

A3
A3

Foreign currency
Local currency

T-bills and bonds

Description

sol/Us0

—PERU

Relative evolution of some Latin American currencies
Base: January 03, 2011= 2,7995 Soles/US
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Historical

Global Bonds

22.may19  PEPOI000T699  LTP22MAYI® - 06-mar-19

19jun19  PEPOIOOTTO7  LTPISIUNI® 218 - - - - 99,76 - - - 232 - 03-abr-19 24 010 0,10 010 2,90
17419 PEPOI00OT7IS  LTPI7IUL1S 238 - - - - 99,58 - - - 235 - 17-abr-19 75 018 018 018 291
21.ago19  PEPOIOOTT23  LTP2IAGO19 159 - - - - 99,35 - - - 2,37 - 08-may-19 1 028 027 028 2,92
18sep19  PEPOIOOOT73L  LTPISSEP1S 149 - - - - 99,16 - - - 240 - 27-mar-19 26 036 035 036 2,94
160019 PEPOIOOTT49  LTPI6OCTIO 121 - - - - 98,97 - - - 242 - 24-abr-19 33 043 042 043 2,95
20n0/19  PEPOI00OT?S6  LTP20NOVIO 28 - - - - 98,73 - - - 245 - 06-feb-19 1 053 052 053 2,97
04dic19  PEPOIOOOTT64  LTPOADICIO 29 - - - - 98,62 - - - 247 - 20-mar-19 9 057 056 057 2,98
22ene20  PEPOIOOOTT72  LTP22ENE20 123 - - - - 98,28 - - - - 08-may-19 8 071 069 071 301
19eb20  PEPOIOOOTTE0  LTPIOFEB20 30 - - - - 98,07 - - - - 13-mar-19 23 078 076 078 303
18mar20  PEPOLOOT7SB  LTPIBMARZ20 84 - - - - 97,86 - - - - 10-abr-19 37 086 084 086 305
15ab20  PEPO100TBOS  LTPISABR20 24 - - - 97,65 - - - - 24-abr-19 33 094 092 094 308
12.ag020 PEPOI00OCY33  SBI2AGO20 19,49 644 7,840 - - - 106,33 - - - 09-may-19 20 121 118 125 411
12-sep23  PEPO1000CAN3 SB12SEP23 8,76 5887 5,200 104,19 104,27 104,35 104,35 411 4,09 4,07 1 13-may-19 2,0 397 3,82 433 5,09
12-ago-24  PEPO1000CAW4 SB12AGO24 14,17 11393 5,700 106,23 106,27 106,23 106,23 434 4,33 4,34 1 13-may-19 20 4,64 445 525 529
12-ago-26  PEP01000COJ9 SB12AGO26 20,39 12515 8,200 120,33 120,36 120,43 120,28 4,83 4,82 4,81 22 13-may-19 47,0 576 5,50 725 5,67
12-ago-28  PEP01000CSD1 SB12AGO28 15,79 14471 6,350 108,57 108,61 108,65 108,55 516 516 5,15 46 13-may-19 1180 724 6,88 925 5,96
121eb29  PEPOIO0OCSF6  SBIZFEB29E 14,77 13577 5940 105,42 105,24 521 21 13-may-19 1160 7,60 7,22 975 601
12-ago-31  PEP0L000CAGT SB12AGO3L 17,28 14292 6,950 112,30 112,35 112,35 112,31 5,55 554 554 30 13-may-19 785 8,68 822 12,25 6,19
12-ago-32  PEPO1000CSE9 SB12AGO32 15,29 13382 6,150 104,94 105,03 105,13 104,95 561 5,60 5,59 16 13-may-19 39,0 9,36 886 13,25 6,27
12-ago-37  PEP01000C2Z1 SB12AGO37 17,15 12553 6,900 110,46 110,58 110,58 110,53 5,95 594 594 13 13-may-19 26,5 11,03 1041 18,25 6,46
12feb-42  PEPOI000CAL?  SBI2FEB42 17,03 4443 6,850 - - - 109,70 - - - 08-may-19 100 12,34 11,64 2275 654
12feb-55  PEP01000CAS2  SBI2FEBSS 16,69 2212 6714 - - = 108,80 - - - - 29-abr-19 100 14,85 14,00 3575 664
130c24  PEPOI00OCTE  SB130CT24 8,22 1323 6,84% + VAC - - - 12535 - - - - 05-mar-18 50 477 4,68 542 3,09
12feb30  PEPOI000CAUS  SBIZFEB30 7.96 87 2,89%+VAC - - - 106,59 - - = - 05-mar-18 50 945 9,25 1075 346
3leneds  PEPOLOOOCVES  SBIENESS 3045 1359 7,39% + VAC - - - 162,22 - - - - 14-ene-19 510 10,97 10,70 1572 357
12feb-40  PEP0I000CAVE  SBIZFEB40 8,66 258 3,14%+VAC - - - 107,51 - - - - 14-ene-19 800 15,74 15,33 20,75 367
12:ag0-46  PEPOI000CISS  SBI2AGO4G 1353 615 3,83% + VAC - - - 120,60 - - - - 24-may-18 150 18,25 17,77 27,25 3,77
12eb54  PEP0I000CATO  SBI2FEBSA 9,02 434 3,26%+VAC - - ° 113,10 - - ° = 03-feb-17 10 22,06 21,49 3475 3,87

22jun-16 06-0ct-16 20-ene-17 05-may-17 17-ago-17 29-nov-17 14-mar-18 284un-18 11-0c118 28-ene-19
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— sta T Coupon - Price Spread vield
Bonds ISIN Outstanding Millions USD Price G,
Per( Global 25 US715638AS19 1793 7,350 124,71 002 016 295 0 1 55 30 32 505 031 628
Pert Global 26 XS1315181708 €1100 2,750 112,39 013 013 084 2 2 125 0 4 6,16 046 6,82
Per( Global 27 US715638BUS5 1250 4,125 107,93 -0,02 -0,23 031 3,0 0 3 39 5 8 6,26 057 7,39
Pert Global 30 XS1373156618 €1000 3,750 122,63 001 008 067 147 0 1 156 3 6 898 1,00 10,88
Per( Global 33 US715638AP79 2188 8,750 155,08 -013 0,47 0,40 378 1 3 114 6 9 9,29 116 1474
Pert Global 37 UST715638AU64 1165 6,550 133,83 018 0,39 046 390 1 2 125 6 9 1147 161 18,10
Per( Global 50 US715638BM30 2545 5,625 127,73 -0,18 -0,59 038 4,06 1 3 122 6 8 16,22 3,90 31,98
" Rendimientos de los Bonos Soberanos en Soles w | w Peruvian Global yields w
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Index Valu
Sovereign nominal bond index 0,39 05 0,00 532 10,54 13,15 1371 0,00 12,36 14,06 12,29 12,10
Index composition (%)
Index Value Annual yield %
T iy 30024 127630 T27eb-40 12.Aug46 | 12-Feb54
Sovereign real bond index 223 01 10 1,94 224 06 037 28.46 211 38.33 6.33 1321 1119
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MM USD Central Bank: Intervention in foreign exchange market Soles 1USD
500,00
—=Dolars Bought =Dollrs Sold —Exchange Rate
500,00 8May19  TMay1ld  GMay-19  3May-10
Purchases 203
400,00 Sales 249
300,00 10-May-19 9May-19  BMay-19  7May-19  6May-19  3May-19
Pacted 282 204 12 215 215
200,00
Redemption 246 12 220 126 126
100,00 Forware
13:May-19 10-May-19 9-May-19 TMay-19  6May1  3May-19
000 1 L 250 Pacted 304 304 428 344 156 307 307
266016 BAUGI6  16Nowls  2eFebl7  6dind7  14Sepll  25Decd?  4AprS Bae 230018 3dandd  13Maydd
Redemption 304 394 360 201 278 173 173
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