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. z oo Evolucion relativa de algunas monedas de Latinoameérica respecto al Sol soruso
Indicadores Principales . Base: Enero 03, 2011= 2,7995 SolesiUSD. 280
780 :
Cambio —PERU  —BRASIL COLOMBIA —CHILE = =MEXICO
Indicadores prin Periodo | Actual Indicadores 700 T

Diario Semanal
PBI (mensual, var % yoy) 650
Inflacion IPC (var % yoy) 600

Inflacion subyacente (var % yoy) 550
Inflacion meta (var % yoy) 500

Desempleo (%) SP/BVL PERU GEN 19 008 -1,26% -1,98% R AS e ~esa CACRITIN jam o (2aalS 450
Balanza comercial (US$ Millones) SP/BVL LIMA 25 24 105 -0,76% 400 AL - - Ty o0
Tasa de poliica monetaria (%) Volatilidad bono soberano (10 afios) -Diaria. 250 280
Volatilidad bono soberano (10 afios) -Anualizada 6,39%
Deuda de largo plazo ) 02920 300 300
Moody's o
Moneda extranjera A3 30-ag0-16  24n0v-16  20Mfeb17  17-may-17 1lagol? O7-nov-17  Olfeb18  30-abr-18  25jul18  19-0ct18  15ene-l9  1labrl9  08Jul19  02-0ctl9

Moneda local A A3

Precio Rendimiento

el Ultima Negociacion* Duracion Duracién Vida media
" Ultima negociac Promedio REmzi || SRS medio histérico
. S o ponderado ponderado del dia
e

160ct-19  PEPOI000T749  LTP160CT19 99,9159 - 17-jul-19

20-mov-19  PEP01000T756  LTP20NOV19 - 159 - - - - 99,7054 - - - 2,1915 - 21-ago-19 36 0,14 013 0,14 2,91
0O4-dic-19  PEP01000T764  LTPO4DIC19 - 119 - - - > 99,6210 - - = 2,1934 - 18-sep-19 35 0,18 017 0,18 2,91
22-ene20  PEPOI000T772  LTP22ENE20 - 183 - - - - 99,3253 - - - 2,1998 - 24-jul-19 44 0,31 0,30 0,31 2,93
19eb20  PEPOI000T780  LTPLOFEB20 - 46 - - - > 99,1560 - - = 2,2035 - 22-may-19 13 0,39 0,38 0,39 2,94
18-mar20  PEP01000T798  LTPISMAR20 - 174 - - - - 98,9863 - - - 2,2074 - 25-sep-19 31 0,47 0,46 0,47 2,95
15-abr20  PEP01000T806  LTP1SABR20 - 84 - - - > 98,8164 - - = 2,2110 - 17-jul-19 27 0,54 053 0,54 2,97
20-may-20  PEP01000T814  LTP20MAY20 - 159 - - - - 98,6036 - - - 2,2157 - 04-sep-19 39 0,64 0,63 0,64 2,99
174un20  PEPO1000TB22  LTP17JUN20 - 60 - - - > 98,4332 - - = 2,2193 - 18-sep-19 32 0,72 0,70 0,72 3,01
204ul-20  PEPO1000TS30  LTP20JUL20 - 30 - - - - 98,2319 - - - 2,2237 - 24-jul-19 a4 0,81 0,79 0,81 3,04
19-ago-20  PEP01000T848  LTP19AGO20 - 30 - - - > 98,0487 - - = 2,2276 - 28-ago-19 32 0,89 0,87 0,89 3,06
16-sep-20  PEP01000T855  LTP16SEP20 - 30 - - - - 97,8774 - - - 2,2313 - 26-sep-19 1 0,97 0,95 0,97 3,06
12-ago-20 PEPOI000CY33  SBI12AGO20 10,87 231 7,840 - - > 104,8116 - - = 2,1442 - 19-jul-19 40 0,97 0,95 0,86 3,82
12-sep-23 PEPOI000CAN3  SB12SEP23 2,86 1777 5,200 109,3361 109,3753 109,3753 109,4069 2,6600 2,6500 2,6500 2,6500 7 02-0ct-19 50,0 3,68 3,58 3,94 4,86
12-ago-24 PEPDI000CAW4  SBI2AGO24 7.90 11543 5,700 111,6038 111,6515 111,6038 111,6300 3,0800 3,0700 3,0800 3,0808 21 02-0ct-19 54,0 4,38 425 4,86 511
12-ago-26  PEP01000COJO  SBI2AGO26 11,36 12515 8,200 126,8650 126,8857 126,8512 126,9007 3,6980 3,6950 3,7000 3,6996 49 02-0ct-19 120,0 5,60 5,40 6,86 5,53
12-ago-28 PEP0I000CSD1  SBI12AGO28 8,80 14471 6,350 116,2328 116,3129 116,2328 116,3240 4,1200 4,1100 4,1200 41112 37 02-0ct-19 94,7 713 6,85 8,86 5,85
12eb29  PEPO100OCSF6  SBI2FEB29E 8,23 14041 5,940 113,0014 113,0834 112,9195 113,0430 4,2200 4,2100 4,2300 4,2168 15 02-0ct-19 775 7,50 7,20 9,36 5,92
12-ago-31 PEP01000CAG7  SBI12AGO31 9,63 14448 6,950 121,2150 121,3164 121,3164 121,4060 4,5900 4,5800 4,5800 45730 45 02-0ct-19 260,0 8,70 8,32 11,86 6,13
12-ago-32  PEPOI00OCSE9  SBI2AGO32 8,52 13527 6,150 113,7003 113,8031 113,8031 113,8186 4,7000 4,6900 4,6900 4,6885 21 02-0ct-19 54,3 9,41 8,99 12,86 6,21
12-ago-34  PEP01000CSG4  SBI2AGO34 15,27 7613 5,400 105,8248 105,9298 105,8217 106,2343 4,8300 4,8200 4,8300 4,7922 13 02-0ct-19 144,7 10,56 10,08 14,86 7,03
12-ago-37 PEPO1000C2Z1  SBI2AGO37 9,56 13968 6,900 121,6861 121,6861 121,4221 121,6552 5,0300 5,0300 5,0500 5,0331 16 02-0ct-19 735 11,32 10,78 17,86 6,32
12{eb-42  PEP01000CAL7  SBI2FEBA2 9,49 4443 6,850 - - > 122,1338 - - = 5,1569 - 24-sep-19 2,0 12,88 12,25 22,36 6,29
124eb55  PEP01000C4S2  SBI2FEBSS 9,31 2272 6,714 - - - 121,5161 - - - 5,3426 - 05-sep-19 40 15,96 15,18 35,36 6,39
13-0ct24  PEP01000CTSY  SB130CT24 48,48 1332 6,84% + VAC - - > 128,1078 - - = 1,0700 - 05-mar-18 5,0 4,41 4,41 5,03 3,09
124eb-30  PEPO1000C4US  SBI2FEB30 456 87 2,89%+VAC - - - 111,3429 - - - 1,6730 - 31-may-16 27,0 9,34 9,34 10,36 3,46
3l-ene35 PEP01000CVES  SB3LENE3S 19,03 1369  7,39% + VAC - - > 184,5135 - - = 1,2790 - 14-ene-19 51,0 11,49 11,49 15,33 3,57
124eb-40  PEP01000CAV6  SBI2FEBA0 4,97 260 3,14%+VAC - - - 128,9408 - - - 1,4720 - 14-ene-19 80,0 16,69 16,69 20,36 3,67
12-ago-46 PEPOI000CIS8  SBI2AGO46 7,76 619 3,83% +VAC - - > 135,3578 - - = 2,0810 - 24-may-18 15,0 20,42 20,42 26,86 3,77
12eb54  PEP0L000CATO  SBI2FEBS4 517 437 3,26%+VAC - - - 125,3674 - - - 2,1890 - 03-feb-17 1,0 25,73 25,73 34,36 3,87

Bonos globales

Pert Global 25 US715638AS19 1646 7,350 127,0480 0,05 -0,63 0,37 2,3340 -1 9 73 30 48 4,84 0,28 5,89
Pert Global 26 XS1315181708 €1097 2,750 115,9060 -0,07 -0,53 0,60 0,2150 1 7 97 1 8 5,83 0,42 6,42
Pert Global 27 US715638BUSS 1062 4,125 111,9010 0,06 -0,76 0,17 2,4570 -1 10 57 1 11 6,02 0,54 7,00
Pert Global 30 US715638DA73 750 2,844 102,9440 0,20 -0,23 0,22 2,5280 -2 2 64 0 8 9,15 0,96 10,87
Pert Global 30 XS1373156618 €998 3,750 130,6760 -0,13 -0,59 0,77 0,6850 1 5 127 1 2 8,83 0,95 10,48
Pert Global 33 US715638AP79 2152 8,750 164,1510 -0,16 -2,43 0,57 3,1060 1 15 122 3 26 9,37 1,16 14,34
Pert Global 37 US715638AU64 1130 6,550 145,2190 0,02 -2,47 0,26 3,1580 0 14 127 1 25 11,67 1,62 17,70
Pert Global 50 US715638BM30 2545 5,625 145,5700 0,03 2,27 0,20 3,2780 0 9 119 0 19 17,17 4,19 31,58
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Composicion del indice

indice valor
12:sep-23
indice de bonos soberanos nominal
ambio

indice V: Rend anual %
Diario Semanal

indice de bonos soberanos real 247 00 00 16,02 -3.89 27,07 1,99 39,46 ¥ 11,21
Valor indices de Bonos Soberanos Rendimento anual % Rendonos eal %
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Reng %0 Curva de rendimiento: Dolar y Sol Moneda Camblo[CX
516 534 Sol (Soles / Dolar)
Forwards Soles
328 Sol (Soles / Dolar)
1 <@ Soberanos (Soles) ~ ~+~Globales (Délares) Tasas de interés (¢
0 1s im
0 2 4 6 8 10 12 14 16 18 20 22 24 26 28 30 32 34 36 38 40 Tasa interbancaria soles % 2,50 358 482
Vida media( anos) Tasa dolares % 2,00 022 115
5 Soles 1USD .
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
Mercado spot
l500,00 P 2-0ct-19 27-Sep-19  26-Sep-19  25-Sep-19 24-Sep-19
l400,00 395 359 307 220 319
g 583 312 374 293
[300.00 Compras Forward
2.0ct-19 27.5ep-19  26-Sep-19  25-Sepl9  24-Sep-l9
l200,00 290 356
280 204 259
L0000 270 Ventas Forward
‘ | I ] L ) 260 entas Forwar 2-0ct-19 27-Sep-19  26-Sep-19  25-Sep-19. 24-Sep-19.
0,00 ! 250
Iosepio  2dolo  Orabir | 18W7 20007 | Oob1s  lomayls | 2bagold | Obdods  lemadd  2ands  0zoct1s Pactadas e wr 201 401 el 238 o
Vencidas 75 75 159 514 228 334 212
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* Ultima neaociacion 1:30 om
** 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 Relative evolution of some Latin American currencies souso
o Base: January 03, 2011= 2,795 Soles/US "0

Indicators Period Previous Indicators ey © ——PERU —— BRAZIL COLOMBIA — CHILE MEXICO
(bps) Weekly ) e
GDP (monthly, yoy % ch.) Jul19 262 |CDS3y 30 6 o0 ™
CPI Inflation (yoy % ch.) Sep-10 185 204 [CDSSy 50 . oo
Core Inflation (yoy % ch.) Aug-10 220 215  |CDS10y 113 7 e /Aw\.\/\f\ﬂ\\t«\’“ h«wmﬂw 50
Target Inflation (yoy % ch.) Oct-19 2,00 200 |EMBI+ 17 N -

Unemployment (%) Aug-19 580 6,00 SP/BVL PERU GEN 19008
Trade Balance (US$ Millions) Jul-19 445 745 |SPBVLLIMA2S 24105
Monetary Policy rate (%) oct.10 2,50 Volatility of sovereign bond (10 years) - Daily

Volatility of sovereign bond (10 years)- Annualized a0

Long term debt
Fitch Moody’ 300

Foreign currency BBB+ — 250
30-AUG16  24Nov-16  20-Feb-17 17-May-17 11-Aug-d7 O7-Nov-l7 Ol-Feb18 30-Ap-18  25Jub18  19-0ct18  15Jan-19  11-Aprl9  08Juk19  02:0ct19
Local currency

Sovereign Bonds

T-bills and bonds Outstanding Last Duration | Modified | AverageLife
= Historical
Coupon %
oupon . . weighted _ werage yield
. erage Amount
o cued intre Millions PEN Dat (Million: ve Durati e

160ct19  PEPO1000T749  LTPI6OCTL9 17-ul-19 0,04 004 004 290
20-nov-19  PEPOI000T756  LTP20NOVIS 159 - - - - 99,7054 - - - - 21-ago-19 36 014 013 014 291
04dic19  PEPOI000T764  LTPO4DICIS 119 - - - > - - - - 18-sep-19 35 018 017 018 291
22:ene20  PEPOI000T772  LTP22ENE20 183 - - - - 99,3253 - - - - 24-ul-19 2 031 030 031 293
19feb-20  PEP0I000T780  LTP19FEB20 26 - - - > 99,1560 - - - - 22-may-19 13 039 038 039 294
18-mar-20  PEPOI00OT?98  LTPIBMAR20 174 - - - - 98,9863 - - - - 25-sep-19 31 047 046 047 295
15abr20  PEPOL000TB0S  LTP15ABR20 84 - - - > - - - - 17-ul-19 27 054 053 054 297
20-may-20  PEPO1000TEI4  LTP2OMAY20 159 - - - - - - - - 04-sep-19 39 064 063 064 299
174un20  PEP0I000TBZ2  LTP17JUN20 60 - - - > - - - - 18-sep-19 32 072 070 072 301
204u-20  PEP01000TB30  LTP200UL20 30 - - - - - - - - 24-ul-19 2 081 079 081 304
19-ag020  PEPOI000TBAS  LTP20JUL2L 30 - - - > - - - - 28-ago-19 32 089 087 089 306
16-5ep20  PEPOI000TESS  LTP20JUL22 30 - - - - - - - - 26-sep-19 1 097 095 097 306
12:ag020 PEPOI00OCY33  SB12AGO20 10,87 231 7,840 - - > - - E - 19ul-19 20 097 095 086 382
12.5ep23 PEPOIOGOCAN3  SBI2SEP23 286 1777 5,200 1003361 1093753 109,3753 26600 2,6500 2,6500 7 02-0ct-19 50,0 368 358 394 486
12:ag0-24 PEPOI00OCAWA  SB12AGO24 7.90 11543 5,700 1116038 1116515 111,6038 3,0800 3,0700 3,0800 21 02-0ct-19 54,0 438 425 486 511
12:ag026  PEPOI000COJY  SBI2AGO26 11,36 12515 8,200 1268650 1268857 126,8512 3,6980 3,6950 3,7000 49 02-0ct-19 1200 560 540 6.86 553
12.ag0-28 PEP0100OCSD1  SB12AGO28 880 14471 6,350 1162328 1163129 116,2328 4,1200 4,100 41200 41112 37 02-0ct-19 9,7 713 685 886 585
12eb-29  PEPOL00OCSF6  SBI2FEB29E 823 14041 5940 1130014 1130834 112,9195 4,2200 42100 42300 42168 15 02-0ct-19 775 7.50 720 936 592
12:ag031  PEPOI000CAG7  SBI2AGO3L 9,63 14448 6,950 1212150 1213164 1213164 4,5900 4,5800 4,5800 45730 5 02-0ct-19 260,0 8,70 832 11,86 613
12:ag032  PEPOIOOOCSE9  SBI2AGO32 852 13527 6,150 1137003 1138031 113,8031 4,7000 4,6900 46900 4,6885 21 02-0ct-19 543 941 899 12,86 621
12.ag0-34  PEPOI000CSG4  SBI2AGO34 15,27 7613 5,400 1058248 1059298 105,8217 48300 4,8200 4,8300 47922 13 02-0ct-19 1447 1056 10,08 14,86 703
12:ag0-37  PEPOI000C2Z1  SBI2AGO37 956 13968 6,900 1216861 1216861 1214221 5,0300 5,0300 5,0500 50331 16 02-0ct-19 735 11,32 1078 17,86 632
12feb-42  PEPOI000CAL7  SBIZFEBA2 949 4443 6,850 - - B - - B 5,1569 - 24-sep-19 20 1288 1225 22,36 629
124eb-55  PEP01000CAS2  SBIZFEBSS 931 2272 6714 - - - - - - 53426 - 05-sep-19 40 15,96 1518 35,36 639
13.0ct24  PEPO1000CTBY  SB130CT24 4848 1332 6,84% + VAC - - g - - B 1,0700 - 05-mar-18 50 241 441 503 309
12feb-30  PEPOI00OCAUS  SBIZFEB30 456 87 2,89%+VAC - - - - - - 1,6730 - 31-may-16 27,0 934 934 10,36 346
3lene35 PEPOIOOOCVSS  SBILENE3S 19,03 1369 7,39% + VAC - - B - - B 1,2790 - 14-ene-19 51,0 1149 1149 15,33 357
12feb-40  PEPO1000CAV6  SBIZFEBAO 4,97 260 3,14%+VAC - - - - - - 1,4720 - 14-ene-19 80,0 16,69 16,69 20,36 367
12:ag0-46  PEPOI00OCISS  SBI2AGO46 7.76 619 3,83% + VAC - - > - - E 2,0810 - 24-may-18 150 2042 20,42 26,86 377
12-feb-54  PEPO1000CATO  SBIZFEBSA 517 437 3,26%+VAC - - - - - - 2,1890 - 03-feb-17 1,0 25,73 25,73 34,36 387

Bonds ISIN Outstanding Millio price

Perd Global 25 US715638A519 1646 7,350 127,0480 005 0,63 037
Per( Global 26 XS1315181708 €1097 2,750 115,9060 0,07 -053 0,60
Pert Global 27 UST715638BUSS 1062 4,125 111,9010 0,06 076 017
Perd Global 30 US715638DA73 750 2,844 102,9440 0,20 -023 022
Pert Global 30 XS1373156618 €998 3,750 130,6760 059 077
Perd Global 33 UST715638AP79 2152 8,750 164,1510 -243 057
Pert Global 37 US715638AU64 1130 6,550 1452190 247 026
Perd Global 50 US715638BM30 2545 5,625 145,5700 -227 0,20
w Rendimientos de los Bonos Soberanos en Soles % Peruvian Global yields
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Sovereign nominal bond index 047 1,08 02 9,03 1229 13,00 1230 13,64 119 5,60 1333 4,25
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Index Value :
Weekly
Sovereign real bond index 247 00
Peruvian Sovereign Bond Index Annual Yild
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Peruvian Yield Curve: Dollar and Sol Currency

Sol (Soles / Dollar)

534
Forwards PEN
328
Sol (Soles / Dollar)
8-Sovereign (PEN)  ~+~Giobal (USD) Interest Rates (%)
1w i
2 4 6 8 e f?v , 2 24 26 28 30 » 3 3% 3340 PEN Interbank Rates 250 358 482 493 506 535
o USD Interbank Rates 2,00 022 115 164 176 202
i U Central Bank: Intervention in foreign exchange market Soles 1USD Operations in the foreign exchange market with non-banking costumers (millions of USS)
/600,00
m—olars Bought m=Dollars Sold —Exchange Rate 33895 Spot market
o000 2.0ct-19 30Sep19  27-Sep19  26Sepl9  25Sepl9  24-Sep-19
Purchases 428 307
l400,00 Sales 312
Forward purchases
[300,00 27.Sep19  26:Sep19  25Sep19  24-Sep-l9
Pacted
o000 290 427 176 222 13
280 Redemption 359 126 259 247
270
100.00 Forward sells
| II ) 260 2-0ct-19 10ct-19 30.Sep-19  27-Sep-19  26:Sep-l9  25:Sepl9  24-Sep-d9
000 L 250 Pacted 127 127
19.Sep16  28.Decls 7Apr17 1890117 26.06017 5Feb-18 16May1s  24-Aug1s 4Dec1s 1aMar19  24un19 200119 291 o1 ser 238 ar
Redemption 75 75 159 514 228 334 212
nfltoninked bords. adsted Oustanding
Sotrces: MEF, BORP, BLOOMBERG, DATATEC W e B owe W values W ucion

* Last Trade 130 pm
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