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Indicador Periodo Actual Anterior Indicadores 7.00 7.00
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Moneda extranjera A3
Moneda local

Bonos soberanos

Precio Rendimiento

Letras y bonos Ultima Negociacion* Duracién | Duracién | Vidamedia

Postura

Rendimiento

Cupén %
P medio histérico

Promedio
ponderado

Promedio

Ultima negociacion del dia
Glima negociacion del dia | FEECE

Ultima negociacion del dia

194un-19  PEPO1000T707  LTP19JUN19 99,8208 2,4208 03-abr-19

174u-19  PEP01000T71S  LTP17JUL19 - 238 - - - > 99,6340 2,4294 - 17-abr-19 015 015 015 291
21-ago19  PEPOL000T723  LTP21AGOI9 - 175 - - 99,3996 2,4380 - 22-may-19 025 024 025 292
18-sep19  PEPOIOOOT731  LTPISSEP19 149 - > 99,2108 2,4466 - 27-mar-19 0,33 0,32 033 294
1600019 PEPOI000T749  LTPI6OCTI9 - 121 - - 99,0211 2,4552 - 24-abr-19 041 0,40 041 2,95
20m0v-19  PEP0I000T7S56  LTP20NOVI9 60 - - 98,7837 2,4639 - 15-may-19 0,50 0,49 050 2,97
04-dic-19  PEPOI000T764  LTPOADIC19 - 29 - - 98,6857 24725 - 20-mar-19 9 054 053 054 2,98
22:ene20  PEPO1000T772  LTP22ENE20 - 123 - - - - 98,3526 24811 - 08-may-19 48 0,68 0,66 0,68 3,00
19eb-20  PEPO1000T780  LTPI9FEB20 - 46 - - 98,1501 2,4897 - 22-may-19 13 076 074 076 3,03
18-mar-20  PEP01000T?98  LTPI8MAR20 - 84 - - - - 97,9646 2,4983 10-abr-19 37 0,83 0,81 083 3,05
15abr20  PEP01000TB06  LTPISABR20 - 54 - - - - 97,7693 25069 - 15-may-19 43 091 089 091 3,08
12.ag020 PEPO1000CY33  SBI2AGO20 21,66 644 7,840 - - - - - = - 09-may-19 20 119 116 122 411
12-sep-23  PEPD1000CAN3 SB12SEP23 10,17 5887 5,200 104,9372 104,9572 104,9974 104,8845 3,9150 3,9100 3,9000 3,9316 20 23-may-19 443 3,95 3,80 4,30 5,09
12.ag024  PEPOI000CAWA  SBI2AGO24 15,75 11393 5,700 1064993 1065232 106,5709 106,4922 4,2750 4,2700 4,2600 24,2798 39 23-may-19 147,6 4,62 2,43 522 529
12-ag026  PEP01000COJY  SB12AGO26 22,65 12515 8,200 1210187 121,0862 121,0862 120,9760 4,7100 4,7000 4,7000 4,7214 5 23-may-19 28,0 574 548 722 5,67
12.a028 PEP01000CSD1  SBI2AGO28 17,54 14471 6,350 1092277 109,3039 109,2658 109,2734 5,0700 5,0600 5,0650 5,0655 25 23-may-19 1255 722 6.87 922 596
12feb-29  PEPOI000CSF6  SBI2FEB29E 16,41 13577 5,940 1060921  106,9496 106,1044 106,1826 5,1800 5,0700 5,1200 51109 8 23-may-19 23,0 758 722 972 6,01
12.ag031 PEP01000CAG7  SBI2AGO3L 19,20 14202 6,950 1139774 114,0251 114,1206 113,9453 5,3650 5,3600 5,3500 5,3696 22 23-may-19 80,0 8,68 824 12,22 619
12-ag032 PEPOI00OCSE9  SB12AGO32 16,99 13382 6,150 1063520 106,400 106,3520 106,3715 5,4600 5,4550 5,4600 5,4585 27 23-may-19 1088 9,36 8,88 13,22 6,27
12.ag0-37 PEP01000C2Z1  SBI2AGO37 19,06 12553 6,900 1121604  112,2796 112,1604 112,1865 5,8050 5,7950 5,8050 58033 16 23-may-19 90,0 11,06 1045 18,22 646
12feb42  PEPOIOOOCALT  SBI2FEBA2 18,92 4443 6,850 1108354 111,4947 111,0984 111,1023 5,9700 5,9200 5,9500 5,9500 1 23-may-19 20 12,36 11,66 22,72 6,54
12feb-55  PEP01000C4S2  SBI2FEBSS 18,55 2272 6714 - - : 109,9393 - - 6,0322 - 22-may-19 50 14,66 13,82 35,72 6,64
1300124 PEPOI000CT9  SB13OCT24 10,96 1323 6,84% + VAC - - - 125,4468 - 18375 - 05-mar-18 50 4,74 4,66 539 3,09
12/eb30  PEPOI000CAUS  SBI2FEB30 884 87 2,80%+VAC - - = 107,1542 - 21186 - 05-mar-18 50 943 923 10,72 346
3lene35 PEPOIOOCVES  SB3IENE3S 33,44 1359 7,39% + VAC - - - 168,3147 - 21921 - 14-ene-19 51,0 11,04 10,81 15,69 357
12feb40  PEPO1000CAV6  SBI2FEBAO 9,62 258 3,14%+VAC - - = 113,2792 - 2,3089 - 14-ene-19 80,0 15,87 15,51 20,72 367
12.ag0-46  PEP01000CISS  SBI2AGO46 15,04 615  3,83%+VAC - - - 127,8369 - 2,4059 - 24-may-18 15,0 18,52 18,08 27,22 377
12feb54  PEPOI000CATO  SBI2FEBSA 10,03 434 3,26%+VAC - - : 113,4463 - 2,6487 - 03-feb-17 1,0 22,06 21,49 34,72 3,87

Bonos globales

Cupén

Precio diferencial o Vida media
. Rendimiento% .
compra/ venta 3 ai

Precio
Diario

Perti Global 25 US715638A519 1793 7,350 124,8510 0,07 0,11 0,38 2,9050 2 -3 59 29 30 5,10 5,03 0,31 6,25
Perti Global 26 XS1315181708 €1100 2,750 112,6430 0,01 0,01 0,58 0,7980 0 -1 125 2 1 6,19 6,14 0,46 6,79
Per(i Global 27 US715638BUS5 1250 4,125 108,5840 013 0,45 0,31 2,9440 2 6 37 4 4 6,33 6,23 0,57 7,36
Perti Global 30 XS1373156618 €1000 3,750 122,9410 0,06 0,22 0,69 1,4340 1 2 158 3 0 9,02 8,96 0,99 10,85
Per(i Global 33 US715638AP79 2188 8,750 155,7080 0,25 0,63 0,45 3,7340 2 5 116 4 3 9,72 9,54 119 1471
Per(i Global 37 US715638AU64 1165 6,550 134,7210 0,31 0,68 0,40 3,8390 2 -4 127 3 3 11,69 11,47 1,60 18,07
Perti Global 50 US715638BM30 2545 5,625 128,6740 0,31 0,76 0,37 4,0130 -1 -4 126 4 4 16,94 16,61 3,99 31,95
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indice de bonos soberanos real 229 52 54 771 26 505 037 28,49 2,12 13,23 11,23
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300,00 y o
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10-may-16 18-ago-16 28-nov-16 08-mar-17 16-jun-17 26-sep-17 04-ene-18 16-abr-18 25-jul-18 02-nov-18 12-feb-19 23-may-19 Racteca ) ) k143 201 L D5) 212
Vencidas 191 191 293 13 354 438 342

* Last Trade 1:30 pm
Fuente: MEF, BCRP, BLOOMBERG, DATATEC.
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*+ Para mavor informacion resoecto a la valorizacién de los bonos v letras ouede consultar en: htto://www.mef.aob.ne/contenidos/tesoro publaestion act pas/Manual valorizacion instrumentos del Tesoro.odf
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Indicators Period Latest Previou Indicators 7‘::::’ Clisge . —PERU —BRAZIL — COLOMBIA —CHILE - - -MEXICO o

GDP (monthly, yoy % ch.) o0 o0

CPI Inflaion (yoy % ch.) oo ™

Core Inflation (yoy % ch.) Apr-19 259 256 o .

Target Inflation (yoy % ch.) May-10 2,00 2,00 o .

Unemployment (%) Apr-19 730 820 |SP/BVL PERU GEN 19669 117% - . ™
Trade Balance (USS Millions) SP/BVL LIMA 25 25065 8 Tanbsram

Monetary Policy rate (%) 40 o

Long term debt
Moody’s 300

Foreign currency A3
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19jun-19  PEPOIOOTZO7  LTPISIUNI® 99,8208 03-abr-19 24 0,08 007 0,08

174u-19  PEPOI00OT7IS  LTPITIUL1S 238 - - - - 99,6340 - - - 2,4294 - 17-abr-19 7 015 015 015 291
21.ago19  PEPOIOOTT23  LTP2IAGO19 175 - - - - 99,3996 - - - 2,4380 - 22-may-19 14 025 024 025 292
18sep19  PEPOIOOOT73L  LTPISSEP1O 149 - - - - 99,2108 - - - 2,4466 - 27-mar-19 26 033 032 033 294
160019 PEPOIOOTT49  LTPI6OCTIO 121 - - - - 99,0211 - - - 2,4552 - 24-abr-19 33 041 040 041 295
20n0/19  PEPOI00OT?S6  LTP20NOVIS 60 - - - - 98,7837 - - - 2,4639 - 15-may-19 4 050 049 0,50 297
04dic19  PEPOIOOOTT64  LTPOADICIO 29 - - - - 98,6857 - - - 2,4725 - 20-mar-19 9 054 053 054 298
22ene20  PEPOIOOOTT72  LTP22ENE20 123 - - - - 98,3526 - - - 2,4811 - 08-may-19 8 068 066 0,68 301
19eb20  PEPOIOOOTTE0  LTPIOFEB20 46 - - - - 98,1591 - - - 2,4897 - 22-may-19 13 076 074 0,76 303
18mar20  PEPOLOOTTSB  LTPIBMARZ20 8 - - - - 97,9646 - - - 2,4983 - 10-abr-19 37 083 081 083 305
15ab20  PEPO100TBOS  LTPISABR20 54 - - - - 97,7693 - - - 2,5069 - 15-may-19 43 091 089 091 308
12-ago-20  PEP01000CY33 SB12AGO20 21,66 644 7,840 - - - - - - - 09-may-19 2,0 119 116 122 411
12-sep-23  PEPOL000CANZ  SB12SEP23 10,17 5887 5,200 104,9372 104,9572 104,9974 104,8845 3,9150 3,9100 3,9000 3,9316 20 23-may-19 443 3,95 380 430 509
12-ago-24 PEPO1000CAW4  SBI2AGO24 15,75 11393 5,700 106,4993 106,5232 106,5709 106,4922 4,2750 4,2700 4,2600 42798 39 23-may-19 147.6 4,62 4,43 522 529
12-ago-26  PEP01000COJ9 SB12AGO26 22,65 12515 8,200 121,0187 121,0862 121,0862 120,9760 4,7100 4,7000 4,7000 47214 5 23-may-19 280 5,74 5.48 722 567
12-ago-28  PEP01000CSD1 SB12AGO28 17,54 14471 6,350 109,2277 109,3039 109,2658 109,2734 5,0700 5,0600 5,0650 50655 25 23-may-19 1255 722 6,87 9.22 5,96
12feb-29  PEPO1000CSF6 SB12FEB29E 16,41 13577 5,940 106,0921 106,9496 106,1044 106,1826 5,1800 5,0700 5,1200 5,1109 8 23-may-19 230 7,58 722 9,72 6,01
12-ago-31  PEP01000CAGT SB12AGO3L 19,20 14292 6,950 113,9774 114,0251 114,1206 113,9453 5,3650 5,3600 5,3500 53696 22 23-may-19 80,0 8,68 824 1222 6,19
12-ago-32  PEPO1000CSE9 SB12AGO32 16,99 13382 6,150 106,3520 106,4000 106,3520 106,3715 5,4600 5,4550 5,4600 54585 27 23-may-19 1088 9.36 888 1322 6,27
12-ago-37  PEP01000C2Z1 SB12AGO37 19,06 12553 6,900 112,1604 112,2796 112,1604 112,1865 5,8050 5,7950 5,8050 58033 16 23-may-19 90,0 11,06 10,45 18,22 6,46
12-eb-42  PEP01000CALY SBI12FEB42 18,92 4443 6,850 110,8354 111,4947 111,0984 111,1023 5,9700 5,9200 5,9500 59500 1 23-may-19 20 1236 1166 22,12 6,54
121eb 55 PEP01000CAS2  SBIZFEBSS 1855 2272 6,714 - - = 109,9393 - - - 60322 - 22-may-19 50 14,66 1382 35,72 664
130c24  PEPOI00OCTE  SB130CT24 1096 1323 6,84% + VAC - - - 125,4468 - - - 18375 - 05-mar-18 50 474 466 539 309
12-feb-30  PEP01000C4U8 SB12FEB30 8,84 87 2,89%+VAC - - - 107,1542 - - - 2,1186 - 05-mar-18 50 9,43 9,23 10,72 3,46
3l-ene-35  PEP01000CV8S SB31ENE35 33,44 1359 7,39% + VAC - - - 168,3147 - - - 2,1921 - 14-ene-19 51,0 11,04 10,81 15,69 357
12feb-40  PEP0I000CAVE  SBIZFEB40 962 258 3,14%+VAC - - - 1132792 - - - 2,3089 - 14-ene-19 800 15,87 15,51 20,72 367
12:ag0-46  PEPOI000CISS  SBI2AGO4G 15,04 615 3,83% + VAC - - - 127,8369 - - - 2,4059 - 24-may-18 15,0 18,52 18,08 27,22 377
12eb54  PEP01000CATO  SBIZFEBSA 10,03 434 3,26%+VAC - - = 113,4463 - - o 2,6487 = 03-feb-17 1,0 22,06 21,49 34,72 387

Global Bonds

Bonds ISIN Outstanding Millions USD Copm Price Yield Spread A\:;‘Tvensuv\‘
Per(i Global 25 US715638AS19 1793 7,350 124,8510 0,07 0,11 0,38 2,9050 -2 -3 59 29 30 5,03 031 6,25
Per(i Global 26 XS1315181708 €1100 2,750 112,6430 0,01 0,01 0,58 0,7980 o -1 125 2 1 6,14 0,46 6,79
Per Global 27 US715638BUSS 1250 4,125 108,5840 0,13 045 031 2,9440 -2 -6 37 4 4 6,23 057 736
Perti Global 30 XS1373156618 €1000 3,750 122,9410 0,06 0,22 0,69 1,4340 -1 -2 158 3 o 8,96 0,99 10,85
Per Global 33 US715638AP79 2188 8,750 155,7080 0,25 0,63 045 3,7340 -2 5 116 4 3 9,54 119 1471
Per(i Global 37 US715638AU64 1165 6,550 134,7210 0,31 0,68 0,40 3,8390 -2 -4 127 4 3 11,47 1,60 18,07
Per( Global 50 US715638BM30 2545 5,625 128,6740 0,31 0,76 0,37 4,0130 -1 -4 126 4 4 16,61 3,99 31,95
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Peruvian sovereign bond index
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Sovereign nominal bond index 023 1,95 1047 09 42 0,00 532 10,54 13.15 ] 1236 14,06 1229 12,10
mposition (%
Index Value
Daily Weekly
Sovereign real bond index 229 52 54 771 50 037 28,49 212 38,22 6,33 1323
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MM USD Central Bank: Intervention in foreign exchange market Soles/USD Operations in the foreign exchange market with non-banking costumers (millions of USS)
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m—Dollrs Bought =Dolirs Sold —Exchange Rate 350 Spot market
500,00 210 22:May-19 21May19  20May19  17May19  16May19  15May-19
30 Purchases 348 447 360
400,00 320 Sales 332 363
310 Forward purchases
300,00 S00 P 22-May-19 17-May19  16-May-19  15May-19
Pacted 181 250 80 82
200,00 290
280 Redemption 42 185 160 175
100,00 210 Forward sells
260 23May-19 22:May-19 21May-19  20May-19  17May-19  16May-19  15May-19
000 ! 250 Pacted 455 455 443 201 371 405 372
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ay o o i " " " Redemption 101 191 203 13 354 438 342
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‘Sources: MEF, BCRP, BLOOMBERG, DATATEC.

* Last Trade 130 pm
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