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R — oo Evolucion relativa de algunas monedas de Latinoameérica respecto al Sol o uso.
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Indicadores prin Periodo Actual Indicadores

PBI (mensual, var % yoy)

Inflacion IPC (var % yoy)

Inflacion subyacente (var % yoy)

Inflacion meta (var % yoy)

Desempleo (%) SP/BVL PERU GEN 19 339 -0,30% -4,26%
Balanza comercial (USS$ Millones) SPIBVL LIMA 25 24347 0,14%

Tasa de politica monetaria (%) 5 Volatilidad bono soberano (10 afios) -Diaria

NS

veteNuNLemdlass

Volatilidad bono soberano (10 aios) -Anualizada 6,39%

Deuda de largo plazo
Moody’s

250 b 250
Moneda extranjera A3 044ul-16  28-sep-16  23-dic-16  21-mar-17  15jun-17  1l-sep-17  O6-dic-17  02-mar-18 29-may-18 23-ago-18 19-nov-18  13-feb-19  10-may-19  06-ago-19
Moneda local A3

Bonos soberanos

Precio Rendimiento

e Ultima Negociacion* Duracién | Duracién | Vidamedia
Cupon 9 Cpev‘a ez endimisnio
on % Promedio Promedio | Operacio e
Ultima negociacion del Ultima negociacion del dia d medio histérico
g ponderado 3 ponderado Hds
Compra Vent

21ago19  PEPO1000T723  LTP21AGO19 99,9061 - 22-may-19

18sep1o  PEPOI00OTZ3L  LTPIBSEPL9 - 209 - - - - 99,7303 - - - 2,2867 - 03-jul-19 3 012 012 012 291
160ct19  PEPO1000T749  LTP160CTIO - 121 - - - - 99,5536 - - g 2,2044 - 17-jul-19 29 0,20 0,19 020 292
20n0v-19  PEPOI000T7S56  LTP20NOVIO - 99 - - - - 99,3316 - - - 2,3039 - 29-may-19 52 029 029 029 294
0O4dic19  PEPO1000T764  LTPO4DIC1O - 89 - - - o 99,2424 - - g 2,3078 - 26-jun-19 40 0,33 0,33 033 294
22ene20  PEP01000T772  LTP22ENE20 - 183 - - - - 98,9286 - - - 23211 - 24-jul-19 4 047 046 047 297
19feb20  PEP01000T780  LTPIOFEB20 - 46 - - - o 98,7482 - - g 2,3286 - 22-may-19 13 055 0553 055 2,99
18mar20  PEPOI000T/98  LTPIBMAR20 - 144 - - - - 98,5668 - - - 2,3367 - 03-jul-19 4 063 061 063 301
15abr20  PEPO1000TSO6  LTP1SABR20 - 54 - - - - 98,3848 - - g 2,3442 - 17-ul-19 27 0,70 0,69 0,70 303
20may-20  PEPO1000TS14  LTP20MAY20 - 69 - - - - 98,1559 - - - 2,3539 - 12un-19 39 0,80 078 0,80 305
174un20  PEP01000TS22  LTP17JUN20 - 60 - - - - 97,9722 - - g 2,3614 - 10-jul-19 42 0,88 0,86 088 307
20ju20  PEP01000TE30  LTP20JUL20 - 30 - - - - 97,7543 - - - 2,3706 - 24-jul-19 ) 097 095 097 3,09
12ag020 PEPOI000CYS3  SBI2AGO20 37,90 231 7,840 - - 5 105,5272 - - g 2,2819 - 19-ul-19 4,0 1,03 101 1,02 382
12sep23  PEPOIOOOCANS  SBI2SEP23 20,77 1777 5,200 - - - - - - - 05-ago-19 14,0 375 365 4,10 4,86
12-ago-24  PEPO1000CAW4  SBI2AGO24 27,56 11543 5,700 110,9809 111,0296 111,029 111,0127 3,2800 3,2700 3,2700 32769 25 06-ago-19 499,0 443 429 5,02 511
12-ago-26  PEP01000C0J9  SB12AGO26 39,64 12515 8,200 126,0020 126,0369 126,0369 126,1108 3,9000 3,8950 3,8950 3,8882 34 06-ago-19 85,4 5,57 537 7,02 5,53
12-ago-28  PEP01000C5D1 SB12AGO28 30,70 14471 6,350 114,8648 114,9447 115,0248 114,8494 4,3200 4,3100 4,3000 4,3233 31 06-ago-19 813 7.08 6,78 9,02 585
12eb-29  PEPO1000CSF6  SB12FEB29E 28,72 13953 5,940 111,8632 111,9452 112,0273 111,8953 4,3800 4,3700 4,3600 43771 36 06-ago-19 1298 7,45 714 9,52 5,92
12-ago-31 PEP01000C4G7  SB12AGO31 33,60 14 447 6,950 120,4120 120,5136 1207171 120,5514 4,6900 4,6800 4,6600 46773 30 06-ago-19 146,1 8,59 821 12,02 613
12-ago-32  PEPOI00OCSE9  SB12AGO32 29,73 13527 6,150 113,2571 113,3087 1137225 113,1159 4,7550 4,7500 4,7100 4,7687 45 06-ago-19 2190 9,30 887 13,02 6.21
12-ago-34  PEP01000C5G4 SB12AGO34 6,90 5828 5,400 106,2973 106,4068 106,5165 106,2165 4,7900 4,7800 4,7700 4,7976 24 06-ago-19 1633 10,72 10,23 15,02 7,03
12-ago-37  PEPO1000C2Z1  SB12AGO37 33,36 13 968 6,900 121,4105 121,5430 121,8087 121,5967 5,0600 5,0500 5,0300 5,0464 19 06-ago-19 139,0 11,16 10,63 18,02 6,32
12-feb-42  PEP01000CAL7 SB12FEB42 3311 4443 6,850 121,173 121,5655 121,5655 121,5695 5,2300 5,2000 5,2000 5,2000 3 06-ago-19 30 12,62 12,00 22,52 6.29
124eb-55  PEP01000C4S2 SB12FEBSS5 32,46 2272 6,714 122,8887 124,2036 122,8887 122,8904 5,2700 5,2000 5,2700 5,2700 1 06-ago-19 20 15554 14,77 35,52 6,39
130ct24  PEPOI00OCTBY  SB13OCT24 3151 1331 6,84% + VAC - - - 126,7773 - - - 14427 - 05-mar-18 50 4,54 4,47 519 3,09
124eb30  PEPOI000C4US  SBI2FEB30 15,47 87 2,89%+VAC - - - 109,1898 - - - 1,9004 - 31-may-16 27,0 923 9,06 10,52 346
3lene35 PEPOI00OCVES  SB3IENE3S 176 1368 7,39% + VAC - - - 177,1438 - - - 1,6835 - 14-ene-19 51,0 121 11,02 15,49 357
12feb40  PEPO1000C4V6  SBI2FEB4O 16,84 260 3,14%+VAC - - - 119,5783 - - - 1,9564 - 14-ene-19 80,0 15,82 15,52 20,52 367
12.ag0-46  PEP01000CISS  SBI2AGO46 26,31 619  383%+VAC - - - 137,4147 - - - 2,0056 - 24-may-18 15,0 18,67 18,31 27,02 377
12eb54  PEP0I000CATO  SBIZFEBS4 17,54 437 3,26%+VAC - - - 130,8762 - - - 2,0006 - 03-feb-17 10 22,84 22,39 34,52 3,87

Bonos globales

Pert Global 25 US715638AS19 1646 7,350 128,3700 -0,01 0,89 0,28 2,2330 0 -15 53 32 50 5,00 0,30 6,04
Pert Global 26 XS1315181708 €1097 2,750 116,0440 0,02 0,34 0,64 0,2500 -1 -6 102 1 4 5,98 0,44 6,58
Pert Global 27 US715638BUSS 1062 4,125 112,6020 -0,06 1,22 0,20 2,3940 1 -16 39 3 10 6,07 0,55 7,16
Pert Global 30 US715638DA73 750 2,844 102,5160 0,46 1,33 0,28 25770 -5 -14 58 -3 7 9,30 0,99 11,03
Pert Global 30 XS1373156618 €998 3,750 130,1850 0,08 0,78 0,73 0,7640 -1 -7 135 1 7 8,98 0,98 10,64
Pert Global 33 US715638AP79 2152 8,750 165,8220 -0,20 2,54 0,37 3,0360 1 -17 103 3 19 9,54 1,19 14,50
Pert Global 37 US715638AU64 1130 6,550 144,5810 -0,39 2,49 0,43 3,2130 2 -15 121 4 20 11,54 161 17,86
Pert Global 50 US715638BM30 2545 5,625 142,7250 -0,35 4,10 0,46 3,3960 1 -17 116 4 18 17,18 4,20 31,74
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Composicion del indice

indice valor Rend anual %

12:sep-23
indice de bonos soberanos nominal
ambio

indice V: Rend anual %
Diario Semanal

indice de bonos soberanos real 242 0,0 16 12,41 057 26,93 2,03 38,54 5 11,94
Valor indices de Bonos Soberanos. Rendimento anual % Rendonos eal *
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Reng %0 Curva de rendimiento: Dolar y Sol Moneda Camblo[CX
520 .
527 Sol (Soles / Dolar)
Forwards Soles
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~m-Soberanos (Soles)  —Globales (Délares) Tasas de interés
1s im
0+ -
0 2 4 6 8 10 12 14 16 18 20 22 24 26 28 30 32 34 36 38 40 Tasa interbancaria soles % 275 358 482
Vida media( anos) Tasa dolares % 175 022 115
5 Soles /USD .
oo Banco Central: Intervencion en el mercado cambiario ol 260 Operaciones en el mercado cambiario con el piblico (millones de US$)
. m=Comprade dolares  mmVeniade délares  —Tipo de cambio g
350
Mercado spot
l500,00 340 P 6-Aug-19 5-Aug-19 2-Aug-19 1-Aug-19 31-Jul-19 30-ul-19 29-3ul-19
330 328 282 314 267
l400,00 320
: 451 276
300,00 0
. Compras Forward
i‘gg P 5-Aug-19 1-Aug-19 31-Jul-19 30-Jul-19 29-Jul-19
l200,00 : 313 20: 159
280 119 197
L0000 270 Ventas Forward
260 entas Forwar 6-Aug-19 5-Aug-19 1-Aug-19 31-Jul-19 30-Jul-19 29-Jul-19
0,00 ! 250
216 Olrowls 0917 | z2mayl7  30agell  09dGlr  Zomarls | Z8wnis  OBoods  leenls  Zabr1d | Ovagols Pactadas 24 22 dc8 242 426 24 fod
Vencidas 121 167 303 273 510 148 296
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** Para mavor informacién respecto a la valorizacién de los bonos v letras puede consultar en: htto://www.mef.aob.oe/contenidos/tesoro pub/aestion act pas/Manual valorizacion instrumentos del Tesoro.odf
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Key Indicators

Today
(bps)
25

Indicators Period Previous Indicators

Weekly

GDP (monthly, yoy % ch.) May-19 0,02 CDs 3y 39

CPI Inflation (yoy % ch.) Ju-19 211 229 |CDSSy 56 4 7
Core Inflation (yoy % ch.) Jun-19 230 256 |CDS10y 112 4 8
Target Inflation (yoy % ch.) Aug-10 200 200  |EMBM 108 5

Unemployment (%) Jun-19 6,30 7.10 SP/BVL PERU GEN 19339 -0,30%

Trade Balance (US$ Millions) May-19 29 251 [SPBVLLIMA2S 24347 014%

Monetary Policy rate (%) JrSp 275 Volatilty of sovereign bond (10 years) - Daily

Volatility of sovereign bond (10 years)- Anuualized

Long term debt
Fitch

Moody’
Foreign currency
Local currency

BBB+

s/ 50 Relative evolution of some Latin American currencies s/ UsD
o Base: January 03, 2011= 2,7995 Soles/US 750
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04016  28-Sep16 23Dec-16 21-Marl7 15-Jun-l7  11-Sepd7 06-Decl7 02Mar-l8 20-May-18 23-Augd8 19Nov-18 13-Feb19  10-May-19  06-Aug-19

Sovereign Bonds

21-ago-19 PEP01000T723 LTP21AGO19 22-may-19 0,04 2,90
18-sep-19 PEP01000T731 LTP18SEP19 209 - - - - 99,7303 - - - - 03-jul-19 34 0,12 012 0,12 291
16-0ct-19 PEP01000T749 LTP160CT19 121 - - - - 99,5536 - - - - 17-jul-19 29 0,20 0,19 0,20 2,92
20-nov-19 PEP01000T756 LTP20NOV19 99 - - - - 99,3316 - - - - 29-may-19 52 0,29 0,29 0,29 2,94
22-ene-20 PEP01000T772 LTP22ENE20 183 - - - - 98,9286 - - - - 24-jul-19 a4 047 0,46 0,47 2,97
18-mar-20 PEP01000T798 LTP18MAR20 144 - - - - 98,5668 - - - 2,3367 - 03-jul-19 a4 0,63 0,61 0,63 3,01
20-may-20  PEP01000T814 LTP20MAY20 69 - - - - 98,1559 - - - 2,3539 - 12-jun-19 39 0,80 0,78 0,80 3,05
17-jun-20 PEP01000T822 LTP17JUN20 60 - - - - 97,9722 - - - 2,3614 - 10-jul-19 42 0,88 0,86 0,88 3,07
20-jul-20 PEP01000T830 LTP200UL20 30 - - - - 97,7543 - - - 2,3706 - 24-jul-19 44 0,97 0,95 0,97 3,09
12-ago-20  PEP01000CY33 SB12AGO20 37,90 231 7,840 - - - 105,5272 - - - 2,2819 - 19-jul-19 4,0 1,03 101 1,02 382
12-sep-23  PEP01000CAN3 SB12SEP23 20,77 1777 5,200 - - - - - - - 05-ago-19 14,0 3,75 3,65 4,10 4,86
12-ago-24  PEP01000C4W4 SB12AGO24 27,56 11543 5,700 110,9809 111,0296 111,0296 111,0127 3,2800 3,2700 3,2700 3,2769 25 06-ago-19 499,0 4,43 4,29 5,02 511
12-ago-26  PEP01000C0J9 SB12AGO26 39,64 12515 8,200 126,0020 126,0369 126,0369 126,1108 13,9000 3,8950 3,8950 3,8882 34 06-ago-19 854 5,57 537 7,02 553
12-ago-28  PEP01000C5D1 SB12AGO28 30,70 14471 6,350 114,8648 114,9447 115,0248 114,8494 4,3200 4,3100 4,3000 4,3233 31 06-ago-19 813 7,08 6,78 9,02 585
12-feb-29 PEP01000C5F6 SB12FEB29E 28,72 13953 5,940 111,8632 111,9452 112,0273 111,8953 4,3800 4,3700 4,3600 43771 36 06-ago-19 1298 745 714 9,52 5,92
12-ago-31  PEP01000C4G7 SB12AGO31 33,60 14 447 6,950 120,4120 120,5136 120,7171 120,5514 4,6900 4,6800 4,6600 46773 30 06-ago-19 146,1 8,59 821 12,02 6,13
12-ago-32  PEP01000CSE9 SB12AGO32 29,73 13527 6,150 113,2571 113,3087 113,7225 113,1159 4,7550 4,7500 4,7100 4,7687 45 06-ago-19 219,0 9,30 8,87 13,02 6,21
12-ago-34  PEP01000C5G4 SB12AGO34 6,90 5828 5,400 106,2973 106,4068 106,5165 106,2165 4,7900 4,7800 4,7700 4,7976 24 06-ago-19 163,3 10,72 10,23 15,02 7,03
12-ago-37  PEP01000C2Z1 SB12AGO37 33,36 13968 6,900 121,4105 121,5430 121,8087 121,5967 5,0600 5,0500 5,0300 5,0464 19 06-ago-19 139,0 11,16 10,63 18,02 6,32
12-feb-42 PEP01000CAL7 SB12FEB42 33,11 4443 6,850 121,1173 121,5655 121,5655 121,5695 5,2300 5,2000 5,2000 5,2000 3 06-ago-19 30 12,62 12,00 22,52 6,29
12-feb-55 PEP01000C4S52 SB12FEBSS 32,46 2272 6,714 122,8887 124,2036 122,8887 122,8904 5,2700 5,2000 5,2700 5,2700 1 06-ago-19 2,0 15,54 14,77 35,52 6,39
13-oct-24 PEP01000CT89 SB130CT24 31,51 1331 6,84% + VAC - - - 126,7773 - - - 1,4427 - 05-mar-18 50 454 447 519 3,09
12-feb-30 PEP01000C4U8 SB12FEB30 15,47 87 2,89%+VAC - - - 109,1898 - - - 1,9004 - 31-may-16 27,0 9,23 9,06 10,52 3,46
31-ene-35  PEP01000CV85 SB31ENE35 176 1368 7,39% + VAC - - - 177,1438 - - - 1,6835 - 14-ene-19 51,0 11,21 11,02 15,49 357
12-feb-40 PEP01000C4V6 SB12FEB40 16,84 260 3,14%+VAC - - - 119,5783 - - - 1,9564 - 14-ene-19 80,0 15,82 15,52 20,52 3,67
12-ago-46  PEP01000C1S8 SB12AGO46 26,31 619 3,83% + VAC - - - 137,4147 - - - 2,0056 - 24-may-18 15,0 18,67 18,31 27,02 377
12-feb-54 PEP01000C4TO SB12FEBS4 17,54 437 3,26%+VAC - - - 130,8762 - - - 2,0006 - 03-feb-17 1,0 22,84 22,39 34,52 3,87

Coupon

Bonds ISIN Outstanding Millio price

Global Bonds

16-sep-16 02-ene-17 12-abr-17 2717 09-n0v-17 22-feb-18 08-jun-18 20-sep-18 08-ene-19 22-abr-19

o
05-ago-19

Pert Global 25 US715638AS19 1646 7,350 128,3700 -0,01 0.89 028 2,2330 0 15 53 32 50 5,06 030 604
Per( Global 26 XS1315181708 €1097 2,750 116,040 002 034 064 0,2500 41 6 102 1 4 599 044 658
Pert Global 27 UST15638BUS5 1062 4125 112,6020 -0,06 122 020 2,3040 1 16 39 3 10 6,14 055 716
Per( Global 30 UST15638DAT3 750 2844 1025160 046 138 028 25770 5 14 58 3 7 9.42 9,30 099 11,03
Peri Global 30 XS1373156618 €998 3,750 130,1850 078 073 0,7640 1 7 135 1 7 9,01 898 098 10,64
Per( Global 33 UST15638APTO 2152 8,750 165,8220 254 037 3,0360 1 a7 103 3 19 9,68 954 119 1450
Pert Global 37 UST15638AUG4 1130 6,550 1445810 249 043 32130 2 15 121 4 20 11,72 11,54 161 17,86
Per( Global 50 US715638BM30 2545 5,625 142,7250 410 048 3,3960 1 17 116 4 18 17,47 1748 4,20 31,74
" Rendimientos de los Bonos Soberanos en Soles " % Peruvian Global yields
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Peruvian sovereign bond index

Change (bps)

omposition (%)

Index Annual yield %
Weerly rgan | A | sonuz | ree | A Crwgs | A | wrma
Sovereign nominal bond index 237 2,25 14,65 07 -14 10,09 12,51 1311 12,30 13,75 12,06 4,79 13,41 4,26
ange mposition (%
Index Value Annual yield %
Weekly
Sovereign real bond index 242 00 38,54
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216 6 — 85 2023 (PEN) — B 2042 (PEN) 122448 2050 (USD) 6
350
20
325 5 s
300 1425
121
275 10 4 4
250
5 3 3
225
200 0 AUUSYAN
2 Wi« 2
RV
175 Sl .
E et et .
150 1 W/ . 1
-10 "
125
—Nominal index Real index —Nominal yield —Real yield .
100 15
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Y Peruvian Yield Curve: Dollar and Sol Currency
520 Sol (Soles / Dollar)
527
Forwards PEN
340
Sol (Soles / Dollar)
=-Sovereign (PEN)  —+=Global (USD) Interest Rates (%)
ol 1w i
0 2 4 3 8 10 12 1 1 24 26 28 0 @ 34 36 38 40 PEN Interbank Rates 275 358 482 493 506 535
Average Lite (vears) USD Interbank Rates 175 022 115 164 176 202
\uso Sotes USD Operations in the foreign exchange market with non-banking costumers (millions of USS)
Central Bank: Intervention in foreign exchange market
/600,00 360 N Ny
Dollars Bougr Dolars ol —Exchange Ra Spot market
m=Dolars Bought s=Dolars Sold change Rate 350 6-Aug-19 5Aug-19 2Aug19  1Augd®  310ul-19  30Juld9  29-0ul-19
00,00 340 Purchases 328 311
330 Sales 451 326
1400.00 320
310 Forward purchases
300,00 ¥ 6-Aug-19 5-Aug-19 2-Aug-19 31-Jul-19 30-Jul-19 29-Jul-19
300
Pacted 268 313 237 174
[200.00 290
- 250 Redemption 161 119 143 179
100,00 270 Forward sells
oo 6Aug-19 5Aug-19 2Aug19  1Augd9  310ul19  30Jul9  299ul-19
000 + 250 Racted 264 262 468 242 426 234 315
2230116 1Nov-16 9Feb17  22Mayl7  0Augl7  BDecd7  20Marls  28.un18 0ct18 l6dan1s  26Aprde  GAUGD Redemption 121 167 203 o3 s10 148 296
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* Last Trade 130 pm
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