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Diario Semanal
PBI (mensual, var % yoy) 650
Inflacion IPC (var % yoy)
Inflacion subyacente (var % yoy)
Inflacion meta (var % yoy)
Desempleo (%) SP/BVL PERU GEN 19270 1,47%
Balanza comercial (USS$ Millones) SPIBVL LIMA 25 24389 1,53%
Tasa de politica monetaria (%) Volatilidad bono soberano (10 afios) -Diaria

-2,43%

Deuda de largo plazo

Volatilidad bono soberano (10 aios) -Anualizada 6,39%
Moody’s
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160ct-19  PEPOI000T749  LTP160CT19 99,9298 - 17-jul-19

20-mov-19  PEP01000T756  LTP20NOV19 - 159 - - - - 99,7247 - - - 2,1344 - 21-ago-19 36 0,13 013 0,13 2,91
0O4-dic-19  PEP01000T764  LTPO4DIC19 - 119 - - - > 99,6425 - - = 2,1363 - 18-sep-19 35 017 017 0,17 2,91
22-ene20  PEPOI000T772  LTP22ENE20 - 183 - - - - 99,3543 - - - 2,1427 - 24-jul-19 a4 0,31 0,30 0,31 2,93
19eb20  PEPOI000T780  LTPLOFEB20 - 46 - - - > 99,1892 - - = 2,1464 - 22-may-19 13 0,38 0,38 0,38 2,94
18-mar20  PEP01000T798  LTPISMAR20 - 174 - - - - 99,0238 - - - 2,1503 - 25-sep-19 31 0,46 0,45 0,46 2,95
15-abr20  PEP01000T806  LTP1SABR20 - 84 - - - > 98,8582 - - = 2,1539 - 17-jul-19 27 0,54 053 0,54 2,97
20-may-20  PEP01000T814  LTP20MAY20 - 159 - - - - 98,6507 - - - - 04-sep-19 39 0,64 0,62 0,64 2,99
174un20  PEPO1000TB22  LTP17JUN20 - 60 - - - > 98,4845 - - = 2,1622 - 18-sep-19 32 0,71 0,70 071 3,01
204ul-20  PEPO1000TS30  LTP20JUL20 - 30 - - - - 98,2881 - - - 2,1666 - 24-jul-19 44 0,81 0,79 0,81 3,04
19-ago-20  PEP01000T848  LTP19AGO20 - 30 - - - > 98,1094 - - = 2,1705 - 28-ago-19 32 0,89 0,87 0,89 3,06
16-sep-20  PEP01000T855  LTP16SEP20 - 30 - - - - 97,9423 - - - 2,1742 - 26-sep-19 1 0,97 0,95 0,97 3,06
12-ago-20 PEPOI000CY33  SBI12AGO20 11,29 231 7,840 - - > 104,8318 - - = 2,0871 - 19-jul-19 40 0,97 0,95 0,86 3,82
12-sep-23 PEPOI000CAN3  SB12SEP23 314 1777 5,200 109,5521 109,5913 109,5913 109,6187 2,6000 2,5900 2,5900 2,5929 12 04-0ct-19 25,0 3,67 3,58 3,94 4,86
12-ago-24 PEPDI000CAW4  SBI2AGO24 8,21 11543 5,700 111,7348 111,7764 111,8241 111,8370 3,0500 3,0400 3,0300 3,0350 40 04-0ct-19 2218 4,38 425 4,86 511
12-ago-26  PEP01000COJO  SBI2AGO26 11,81 12515 8,200 127,3072 127,3765 127,3072 127,3318 3,6300 3,6200 3,6300 3,6347 32 04-0ct-19 69,0 5,60 541 6,86 5,53
12-ago-28 PEP0I000CSD1  SBI12AGO28 9,15 14471 6,350 116,8628 116,9434 116,9434 116,8224 4,0400 4,0300 4,0300 4,0482 33 04-0ct-19 2045 713 6,85 8,86 5,85
12eb29  PEPO100OCSF6  SBI2FEB29E 8,55 14041 5,940 113,7325 113,8152 114,3589 113,8050 4,1300 4,1200 4,1100 4,1236 28 04-0ct-19 97,5 7,51 7,21 9,36 5,92
12-ago-31 PEP01000CAG7  SBI12AGO31 10,01 14448 6,950 122,0190 122,1214 122,2239 122,1720 4,5100 4,5000 4,4900 4,4973 12 04-0ct-19 37,0 8,70 833 11,86 6,13
12-ago-32  PEPOI00OCSE9  SBI2AGO32 8,86 13627 6,150 114,6262 114,7279 114,9361 114,6624 4,6100 4,6000 4,5800 4,6063 a2 04-0ct-19 100,8 9,42 9,00 12,86 6,21
12-ago-34  PEP01000CSG4  SBI2AGO34 15,56 7613 5,400 106,9067 107,0162 107,0162 106,9518 4,7300 4,7200 4,7200 4,7263 13 04-0ct-19 40,0 10,57 10,10 14,86 7,03
12-ago-37 PEPO1000C2Z1  SBI2AGO37 9,94 13968 6,900 122,6768 122,7437 122,8775 122,6174 4,9550 4,9500 4,9400 4,9604 a4 04-0ct-19 114,0 11,35 10,81 17,86 6,32
12{eb-42  PEP01000CAL7  SBI2FEBA2 9,87 4443 6,850 - - > 124,0958 - - = 5,0277 - 24-sep-19 2,0 12,90 12,28 22,36 6,29
124eb55  PEP01000C4S2  SBI2FEBSS 9,67 2272 6,714 125,1126 127,0501 127,0501 127,0544 5,1500 5,0500 5,0500 5,0500 1 04-0ct-19 1,0 16,10 15,32 35,36 6,39
13-0ct24  PEP01000CTSY  SB130CT24 49,05 1332 6,84% + VAC - - > 128,0042 - - = 1,0830 - 05-mar-18 5,0 4,38 4,34 5,03 3,09
124eb-30  PEPO1000C4US  SBI2FEB30 474 87 2,89%+VAC - - - 111,3881 - - - 1,6680 - 31-may-16 27,0 9,21 9,06 10,36 3,46
3l-ene35 PEP01000CVES  SB3LENE3S 19,64 1369  7,39% + VAC - - > 184,4046 - - = 1,2830 - 14-ene-19 51,0 11,15 11,01 15,33 3,57
124eb-40  PEP01000CAV6  SBI2FEBA0 516 260 3,14%+VAC - - - 128,7907 - - - 1,4790 - 14-ene-19 80,0 16,08 15,85 20,36 3,67
12-ago-46 PEPOI000CIS8  SBI2AGO46 8,06 619 3,83% +VAC - - > 135,4273 - - = 2,0780 - 24-may-18 15,0 18,71 18,33 26,86 3,77
12eb54  PEP0L000CATO  SBI2FEBS4 538 437 3,26%+VAC - - - 125,3089 - - - 2,1910 - 03-feb-17 1,0 22,68 22,19 34,36 3,87

Bonos globales

Pert Global 25 US715638AS19 1646 7,350 128,0640 0,39 0,71 0,26 2,1630 -7 -13 63 24 28 4,85 0,28 5,88
Pert Global 26 XS1315181708 €1097 2,750 116,0060 0,08 -0,30 0,60 0,1960 -1 4 99 -1 6 5,82 0,41 6,42
Pert Global 27 US715638BUSS 1062 4,125 113,5130 0,56 1,19 0,31 2,2440 -7 -16 43 -6 -13 6,03 0,54 6,99
Pert Global 30 US715638DA73 750 2,844 104,7440 0,66 2,00 0,32 2,3400 -7 -21 52 -5 -12 9,17 0,97 10,87
Pert Global 30 XS1373156618 €998 3,750 130,8750 0,20 -0,29 0,78 0,6660 -2 2 129 -2 3 8,83 0,95 10,48
Pert Global 33 US715638AP79 2152 8,750 167,9280 1,82 2,29 0,16 2,8660 -11 -15 105 -10 2 9,43 117 14,34
Pert Global 37 US715638AU64 1130 6,550 149,0200 2,01 2,29 0,19 2,9370 -12 -13 112 -10 -1 11,75 1,63 17,70
Pert Global 50 US715638BM30 2545 5,625 150,2020 2,38 3,04 0,30 3,0990 -9 -12 108 -7 0 17,39 4,27 31,58
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g Banco Central: Intervencion en el mercado cambiario oles 260 Operaciones en el mercado cambiario con el pablico (millones de US$)
4 m=Compra de dolares  mmVentade ddlares  —Tipo de cambio !
Mercado spot
2 4-0ct-19 3.0ct-19 10ct19  30-Sep9  27-Sep19  26-Sep-9
395 428 359 307
583 609 468 312
Compras Forward
ppt " 4-0ct-19 - 10ct19  30-Sep9  27-Sep19  26-Sep-9
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Indicators

GDP (monthly, yoy % ch.)
CPI Inflation (yoy % ch.)

Core Inflation (yoy % ch.)
Target Inflation (yoy % ch.)
Unemployment (%)

Trade Balance (US$ Millions)
Monetary Policy rate (%)
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Key Indicators

Period Previous Indicators
(0ps)

Jul-19 2,62 CDS 3y 31

Sep-19 1,85 204 |CDSS5y 61

Today

QEPUBLIC OF PRy,

PERU : DAILY REPORT

Sep-19 216 220 |cDS 10y 115 2 9
0Oct-19 2,00 200  |EMBM 104 -16

Aug-19 5,80 6,00 SP/BVL PERU GEN 19270 147%

Juk19 446 745 [SPBVLLIA25 24389 1,53%

Oct.19 2,50 Volatility of sovereign bond (10 years) - Daily

Volatility of sovereign bond (10 years)- Annualized

Long term debt
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Sovereign Bonds
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ISIN Outstanding Millior Price

160ct19  PEPO1000T749  LTPI6OCTL9 17-ul-19 0,03 003 003 290
20-nov-19  PEPOI000T756  LTP20NOVIS 159 - - - - - - - 2,134 - 21-ago-19 36 013 013 013 291
04dic19  PEPOI000T764  LTPO4DICIS 119 - - - > - - - 2,1363 - 18-sep-19 35 017 017 017 291
22:ene20  PEPOI000T772  LTP22ENE20 183 - - - - - - - 2,1427 - 24-ul-19 2 031 030 031 293
19feb-20  PEP0I000T780  LTP19FEB20 26 - - - > - - - 2,1464 - 22-may-19 13 038 038 038 294
18-mar-20  PEPOI00OT?98  LTPIBMAR20 174 - - - - - - - 2,1503 - 25-sep-19 31 046 045 046 295
15abr20  PEPOL000TB0S  LTP15ABR20 84 - - - > - - - 2,1539 - 17-ul-19 27 054 053 054 297
20-may-20  PEPO1000TEI4  LTP2OMAY20 159 - - - - - - - 2,1586 - 04-sep-19 39 064 062 064 299
174un20  PEP0I000TBZ2  LTP17JUN20 60 - - - > - - - 2,1622 - 18-sep-19 32 071 070 071 301
204u-20  PEP01000TB30  LTP200UL20 30 - - - - - - - 2,1666 - 24-ul-19 2 081 079 081 304
19-ag020  PEPOI000TBAS  LTP20JUL2L 30 - - - > - - - 2,1705 - 28-ago-19 32 089 087 089 306
16-5ep20  PEPOI000TESS  LTP20JUL22 30 - - - - - - - 21742 - 26-sep-19 1 097 095 097 306
12:ag020 PEPOI00OCY33  SB12AGO20 11,29 231 7,840 - - = - - - 2,087 - 19ul-19 20 097 095 086 382
12.5ep23 PEPOIOGOCAN3  SBI2SEP23 314 1777 5,200 1005521 1095913 109,5913 26000 2,5900 2,5900 2,5929 12 04-0ct-19 250 367 358 394 486
12:ag0-24 PEPOI00OCAWA  SB12AGO24 821 11543 5,700 11,7348 111,764 1118241 3,0500 3,0400 3,0300 3,0350 40 04-0ct-19 2218 438 425 486 511
12:ag026  PEPOI000COJY  SBI2AGO26 11,81 12515 8,200 1273072 1273765 127.3072 3,6300 3,6200 3,6300 36347 32 04-0ct-19 69,0 560 541 6.86 553
12.ag0-28 PEP0100OCSD1  SB12AGO28 915 14471 6,350 1168628 1169434 116,9434 4,0400 4,0300 4,0300 4,0482 33 04-0ct-19 2045 713 685 886 585
12eb-29  PEPOL00OCSF6  SBI2FEB29E 855 14041 5940 1137325 1138152 114,3589 4,1300 4,1200 41100 41236 28 04-0ct-19 975 7.51 721 936 592
12:ag031  PEPOI000CAG7  SBI2AGO3L 1001 14448 6,950 1220190 1221214 122,2239 45100 4,5000 4,4900 4,973 12 04-0ct-19 37,0 8,70 833 11,86 613
12:ag032  PEPOIOOOCSE9  SBI2AGO32 886 13627 6,150 1146262 1147279 114,9361 4,6100 4,6000 45800 2,6063 a2 04-0ct-19 1008 942 9,00 12,86 621
12.ag0-34  PEPOI000CSG4  SBI2AGO34 15,56 7613 5,400 1069067  107,0162 107,0162 4,7300 4,7200 4,7200 47263 13 04-0ct-19 40,0 1057 10,10 14,86 703
12:ag0-37  PEPOI000C2Z1  SBI2AGO37 994 13968 6,900 1226768 1227437 1228775 24,9550 4,9500 4,9400 4,9604 a4 04-0ct-19 1140 11,35 1081 17,86 632
12feb-42  PEPOI000CAL7  SBIZFEBA2 987 4443 6,850 - - B - - B 50277 - 24-sep-19 20 12,90 1228 22,36 629
124eb-55  PEP01000CAS2  SBIZFEBSS 967 2272 6714 1251126 1270501 127,0501 51500 5,0500 5,0500 5,0500 1 04-0ct-19 1.0 16,10 1532 35,36 639
13.0ct24  PEPO1000CTBY  SB130CT24 49,05 1332 6,84% + VAC - - g - - B 1,0830 - 05-mar-18 50 438 434 503 309
12feb-30  PEPOI00OCAUS  SBIZFEB30 474 87 2,89%+VAC - - - - - - 1,6680 - 31-may-16 27,0 921 9,06 10,36 346
3lene35 PEPOIOOOCVSS  SBILENE3S 19,64 1369 7,39% + VAC - - B - - B 1,2830 - 14-ene-19 51,0 11,15 11,01 15,33 357
12feb-40  PEPO1000CAV6  SBIZFEBAO 516 260 3,14%+VAC - - - - - - 1,4790 - 14-ene-19 80,0 16,08 1585 20,36 367
12:ag0-46  PEPOI00OCISS  SBI2AGO46 806 619 3,83% + VAC - - > - - E 2,0780 - 24-may-18 150 1871 1833 26,86 377
12-feb-54  PEPO1000CATO  SBIZFEBSA 538 437 3,26%+VAC - - - - - - 2,1910 - 03-feb-17 1,0 22,68 22,19 34,36 387

Perti Global 25 US715638AS19 1646 7,350 128,0640 0,39 071 0,26 2,1630
Per(i Global 26 XS1315181708 €1097 2,750 116,0060 0,08 -0,30 0,60 0,1960
Perti Global 27 US715638BUSS 1062 4,125 113,5130 0,56 119 031 2,2440
Per(i Global 30 US715638DA73 750 2,844 104,7440 0,66 2,00 032 2,3400
Perti Global 30 XS1373156618 €998 3,750 130,8750 0,20 -0,29 0,78 0,6660
Per(i Global 33 US715638AP79 2152 8,750 167,9280 1,82 229 0,16 2,8660
Perti Global 37 US715638AU64 1130 6,550 149,0200 2,01 229 019 2,9370
Per( Global 50 US715638BM30 2545 5,625 150,2020 2,38 3,04 0,30 3,0990
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