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Balanza comercial (US$ Millones) SP/BVL LIMA 25 1,14% 200 amae e’ - 4,00

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

Deuda de largo plazo 300
Moody’s

‘ Volatilidad bono soberano (10 aios) -Anualizada 6,39%
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Moneda local A3

Bonos soberanos

Precio Rendimiento
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on % Promedio Promedio | Operacio e

Ultima negociacion del Ultima negociacion del dia d medio histérico
g ponderado 9 ponderado el
Compra Vent

160ct-19  PEPOI000T749  LTP160CT19 99,9686 - 17-jul-19

20-mov-19  PEP01000T756  LTP20NOV19 - 159 - - - - 99,7492 - - - 2,2859 - 21-ago-19 36 0,11 0,11 0,11 2,90
0O4-dic-19  PEP01000T764  LTPO4DIC19 - 119 - - - > 99,6614 - - = 2,2868 - 18-sep-19 35 0,15 0,15 0,15 2,90
22-ene20  PEPOI000T772  LTP22ENE20 - 183 - - - - 99,3543 - - - 2,2900 - 09-0ct-19 31 0,29 0,28 0,29 2,92
19eb20  PEPOI000T780  LTPLOFEB20 - 46 - - - > 99,1789 - - = 2,2017 - 22-may-19 13 0,36 0,36 0,36 2,93
18-mar20  PEP01000T798  LTPISMAR20 - 174 - - - - 99,0034 - - - 2,2936 - 09-0ct-19 10 0,44 0,43 0,44 2,94
15-abr20  PEP01000T806  LTP1SABR20 - 84 - - - > 98,8281 - - = 2,2954 - 17-jul-19 27 052 0,51 0,52 2,96
20-may-20  PEP01000T814  LTP20MAY20 - 159 - - - - 98,6089 - - - 2,2977 - 04-sep-19 39 0,62 0,60 0,62 2,98
174un20  PEPO1000TB22  LTP17JUN20 - 60 - - - > 98,4336 - - = 2,2995 - 18-sep-19 32 0,69 0,68 0,69 3,00
204ul-20  PEPO1000TS30  LTP20JUL20 - 30 - - - - 98,2271 - - - 2,3016 - 24-jul-19 44 0,79 0,77 0,79 3,02
19-ago-20  PEP01000T848  LTP19AGO20 - 30 - - - > 98,0394 - - = 2,3035 - 28-ago-19 32 0,87 0,85 0,87 3,04
16-sep-20  PEP01000T855  LTP16SEP20 - 30 - - - - 97,8643 - - - 2,3053 - 26-sep-19 1 0,95 0,93 0,95 3,07
12-ago-20 PEPOI000CY33  SBI12AGO20 12,78 231 7,840 - - > 104,7191 - - = 2,0942 - 19-jul-19 40 0,97 0,95 0,84 3,82
12-sep-23 PEPOI000CAN3  SB12SEP23 414 1777 5,200 109,3964 109,5915 109,5134 109,5456 2,6300 2,5800 2,6000 2,6000 2 11-0ct-19 40 3,65 3,56 3,92 4,86
12-ago-24 PEPDI000CAW4  SBI2AGO24 9,29 11543 5,700 111,9301 111,9778 111,9301 111,8227 3,0000 2,9900 3,0000 3,0290 27 11-0ct-19 176,0 4,36 423 484 511
12-ago-26  PEP01000COJO  SBI2AGO26 13,37 12515 8,200 128,2929 128,3279 128,1532 128,1622 3,4800 3,4750 3,5000 3,5058 24 11-0ct-19 95,0 5,59 5,40 6,84 5,53
12-ago-28 PEP0I000CSD1  SBI12AGO28 10,35 14471 6,350 118,0517 118,2149 117,8888 117,8653 3,8900 3,8700 3,9100 39157 17 11-0ct-19 259,0 7,12 6,85 8,84 5,85
12eb29  PEPO100OCSF6  SBI2FEB29E 9,68 14041 5,940 115,0424 115,1262 114,8752 114,7792 3,9700 3,9600 3,9900 4,0036 20 11-0ct-19 80,0 7,50 7,21 9,34 5,92
12-ago-31 PEP01000CAG7  SBI12AGO31 11,33 14448 6,950 124,2938 124,3773 124,1679 123,8440 4,2900 4,2800 4,3000 4,3330 23 11-0ct-19 168,5 871 8,35 11,84 6,13
12-ago-32  PEPOI00OCSE9  SBI2AGO32 10,03 13627 6,150 116,6047 116,9238 116,4986 116,2255 4,4200 4,3900 4,4300 4,4558 9 11-0ct-19 120,0 9,43 9,02 12,84 6,21
12-ago-34  PEP01000CSG4  SBI2AGO34 16,59 7813 5,400 109,187 109,4564 109,1187 108,8199 4,5300 4,5000 4,5300 45571 37 11-0ct-19 159,6 10,60 10,14 14,84 7,03
12-ago-37 PEPO1000C2Z1  SBI2AGO37 11,25 13968 6,900 124,6223 124,7590 124,7590 124,5439 4,8100 4,8000 4,8000 4,8166 51 11-0ct-19 2430 11,38 10,86 17,84 6,32
12{eb-42  PEP01000CAL7  SBI2FEBA2 11,17 4443 6,850 - - > 123,9420 - - = 5,0370 - 10-0ct-19 17,9 12,95 12,34 22,34 6,29
124eb55  PEP01000C4S2  SBI2FEBSS 10,95 2272 6,714 - - - 1268672 - - - 5,0593 - 04-0ct-19 1,0 16,18 15,41 35,34 6,39
13-0ct24  PEP01000CTSY  SB130CT24 51,02 1332 6,84% + VAC - - > 127,9973 - - = 1,0660 - 05-mar-18 5,0 4,37 432 5,01 3,09
124eb-30  PEPO1000C4US  SBI2FEB30 537 87 2,89%+VAC - - - 112,1714 - - - 1,5890 - 31-may-16 27,0 9,20 9,05 10,34 3,46
3l-ene35 PEP01000CVES  SB3LENE3S 21,75 1369  7,39% + VAC - - > 185,8499 - - = 1,2080 - 14-ene-19 51,0 11,15 11,02 15,31 3,57
124eb-40  PEP01000CAV6  SBI2FEBA0 584 260 3,14%+VAC - - - 129,7133 - - - 1,4330 - 14-ene-19 80,0 16,08 15,85 20,34 3,67
12-ago-46 PEPOI000CIS8  SBI2AGO46 9,13 619 3,83% +VAC - - > 135,5583 - - = 2,0720 - 24-may-18 15,0 18,69 18,31 26,84 3,77
12eb54  PEP0L000CATO  SBI2FEBS4 6,09 437 3,26%+VAC - - - 125,3556 - - - 2,1890 - 03-feb-17 1,0 22,66 22,18 34,34 3,87

Bonos globales

Pert Global 25 US715638AS19 1646 7,350 127,2990 -0,25 -0,76 0,07 2,2700 4 11 54 26 19 4,82 0,28 5,86
Pert Global 26 XS1315181708 €1097 2,750 115,7810 -0,05 -0,22 0,60 0,2220 1 3 91 0 -8 5,80 0,41 6,40
Pert Global 27 US715638BUSS 1062 4,125 112,4840 -0,24 -1,03 0,18 2,3740 3 13 36 -3 -8 6,01 0,53 6,97
Pert Global 30 US715638DA73 750 2,844 103,3850 -0,44 -1,22 0,14 2,4810 5 13 47 -1 9,13 0,96 10,85
Pert Global 30 XS1373156618 €998 3,750 130,7880 0,09 -0,09 0,78 0,6680 -1 0 114 -4 -14 8,81 0,94 10,46
Pert Global 33 US715638AP79 2152 8,750 165,7820 -0,70 -2,15 0,12 2,9950 4 13 98 -2 -7 9,37 1,16 14,32
Pert Global 37 US715638AU64 1130 6,550 146,7380 -0,80 -2,28 0,19 3,0660 5 13 105 -1 -7 11,68 1,62 17,68
Pert Global 50 US715638BM30 2545 5,625 146,9660 -1,35 -3,24 0,01 3,2220 5 12 103 2 -6 17,22 421 31,56
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Composicion del indice

indice valor Rend anual %

12:sep-23
indice de bonos soberanos nominal
ambio

indice V: Rend anual %
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oo Banco Central: Intervencion en el mercado cambiario ol 260 Operaciones en el mercado cambiario con el piblico (millones de US$)
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Mercado spot
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Key Indicators

Today
(bps)
CDS 3y 30

Indicators Period Previous Indicators

GDP (monthly, yoy % ch.) Jul-19 262

CPI Inflation (yoy % ch.) Sep-19 185 204 |CDSSy 58

Core Inflation (yoy % ch.) Sep-19 216 220 |CDS10y 112 3 2
Target Inflation (yoy % ch.) 0Oct-19 200 200  |EMBM 102

Unemployment (%) Aug-19 580 6,00 SP/BVL PERU GEN 19285 1,31%

Trade Balance (US$ Millions) Aug-19 80 446 [SPIBVLLIMA25 24 460 1,14%

Monetary Policy rate (%) P 250 Volatilty of sovereign bond (10 years) - Daily

Long term debt Volatility of sovereign bond (10 years)- Annualized
ong term det

Fitch Moody’
Foreign currency BBB+

Local currency

Sol/ USD. Relative evolution of some Latin American currencies Sol/ USD.
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Sovereign Bonds

T-bills and bonds Outstanding Last Trade* Duration Modified Average Life
T e
20-nov-19 PEP01000T756 LTP20NOV19 159 - - - - - - - - 21-ago-19 36 011 011 0,11 2,90
04-dic-19 PEP01000T764 LTP0O4DIC19 119 - - - - - - - - 18-sep-19 35 0,15 0,15 0,15 2,90
22-ene-20 PEP01000T772 LTP22ENE20 183 - - - - 99,3543 - - - - 09-oct-19 31 0,29 0,28 0,29 2,92
19-feb-20 PEP01000T780 LTP19FEB20 46 - - - - 99,1789 - - - - 22-may-19 13 0,36 0,36 0,36 2,93
18-mar-20 PEP01000T798 LTP18MAR20 174 - - - - 99,0034 - - - - 09-oct-19 10 044 0,43 0,44 2,94
15-abr-20 PEP01000T806 LTP15ABR20 84 - - - - - - - - 17-jul-19 27 0,52 051 0,52 2,96
20-may-20  PEP01000T814 LTP20MAY20 159 - - - - - - - - 04-sep-19 39 0,62 0,60 0,62 2,98
17-jun-20 PEP01000T822 LTP17JUN20 60 - - - - - - - - 18-sep-19 32 0,69 0,68 0,69 3,00
20-jul-20 PEP01000T830 LTP200UL20 30 - - - - - - - - 24-jul-19 a4 0,79 0,77 0,79 3,02
19-ago-20 PEP01000T848 LTP200UL21 30 - - - - - - - - 28-ago-19 32 0,87 0,85 0,87 3,04
16-sep-20 PEP01000T855 LTP200UL22 30 - - - - - - - - 26-sep-19 1 0,95 0,93 0,95 3,07
12-ago-20  PEP01000CY33 SB12AGO20 12,78 231 7,840 - - - 104,7191 - - - - 19-jul-19 4,0 0,97 0,95 0,84 382
12-sep-23  PEP01000CAN3 SB12SEP23 414 1777 5,200 109,3964 109,5915 109,5134 109,5456 2,6300 2,5800 2,6000 2 11-oct-19 4,0 3,65 3,56 3,92 4,86
12-ago-24  PEP01000C4W4 SB12AGO24 9,29 11543 5,700 111,9301 111,9778 111,9301 111,8227 13,0000 2,9900 3,0000 27 11-oct-19 176,0 4,36 4,23 484 511
12-ago-26  PEP01000C0J9 SB12AGO26 13,37 12515 8,200 128,2929 128,3279 128,1532 128,1622 13,4800 3,4750 3,5000 24 11-oct-19 95,0 5,59 5,40 6,84 553
12-ago-28  PEP01000C5D1 SB12AGO28 10,35 14471 6,350 118,0517 118,2149 117,8888 117,8653 3,8900 3,8700 3,9100 3,9157 17 11-oct-19 259,0 712 6,85 8,84 585
12-feb-29 PEP01000C5F6 SB12FEB29E 9,68 14041 5,940 115,0424 115,1262 114,8752 114,7792 3,9700 3,9600 3,9900 4,0036 20 11-oct-19 80,0 7,50 721 9,34 5,92
12-ago-31  PEP01000C4G7 SB12AGO31 11,33 14 448 6,950 124,2938 124,3773 124,1679 123,8440 4,2900 4,2800 4,3000 4,3330 23 11-oct-19 1685 8,71 8,35 11,84 6,13
12-ago-32  PEP01000CSE9 SB12AGO32 10,03 13627 6,150 116,6047 116,9238 116,4986 116,2255 4,4200 4,3900 4,4300 4,4558 9 11-oct-19 120,0 9,43 9,02 12,84 6,21
12-ago-34  PEP01000C5G4 SB12AGO34 16,59 7813 5,400 109,1187 109,4564 109,1187 108,8199 4,5300 4,5000 4,5300 4,5571 37 11-oct-19 159,6 10,60 10,14 14,84 7,03
12-ago-37  PEP01000C2Z1 SB12AGO37 11,25 13968 6,900 124,6223 124,7590 124,7590 124,5439 4,8100 4,8000 4,8000 4,8166 51 11-oct-19 243,0 11,38 10,86 17,84 6,32
12-feb-55 PEP01000C4S52 SB12FEBSS 10,95 2272 6,714 - - - 126,8672 - - - 5,0593 - 04-oct-19 1,0 16,18 15,41 35,34 6,39
13-oct-24 PEP01000CT89 SB130CT24 51,02 1332 6,84% + VAC - - - 127,9973 - - - 1,0660 - 05-mar-18 50 4,37 4,32 5,01 3,09
12-feb-30 PEP01000C4U8 SB12FEB30 537 87 2,89%+VAC - - - 112,1714 - - - 1,5890 - 31-may-16 27,0 9,20 9,05 10,34 3,46
12-feb-40 PEP01000C4V6 SB12FEB40 5,84 260 3,14%+VAC - - - 129,7133 - - - 1,4330 - 14-ene-19 80,0 16,08 15,85 20,34 3,67
12-ago-46  PEP01000C1S8 SB12AGO46 913 619 3,83% + VAC - - - 135,5583 - - - 2,0720 - 24-may-18 15,0 18,69 18,31 26,84 377
12-feb-54 PEP01000C4TO SB12FEBS4 6,09 437 3,26%+VAC - - - 125,3556 - - - 2,1890 - 03-feb-17 1,0 22,66 22,18 34,34 3,87

Coupon

Bonds

ISIN Outstanding Millior Price

09-nov-16 22-feb-17 07-un-17 20-sep-17 Od-ene-18 19-abr-18 01-ago-18 15-n0v-18 28-feb-19

Perti Global 25 US715638AS19 1646 7,350 127,2990 -0,25 -0,76 0,07 2,2700
Per(i Global 26 XS1315181708 €1097 2,750 115,7810 -0,05 -0,22 0,60 0,2220
Perti Global 27 US715638BUSS 1062 4,125 112,4840 -0,24 -1,03 018 2,3740
Per(i Global 30 US715638DA73 750 2,844 103,3850 -0,44 -1,22 014 2,4810
Perti Global 30 XS1373156618 €998 3,750 130,7880 0,09 -0,09 0,78 0,6680 -1 0 114 -4 -14 8,84 8,81 0,94 10,46
Per(i Global 33 US715638AP79 2152 8,750 165,7820 0,70 -2,15 0,12 2,9950 4 13 98 -2 -7 9,51 9,37 116 1432
Perti Global 37 US715638AU64 1130 6,550 146,7380 -0,80 -2,28 0,19 3,0660 5 13 105 -1 -7 11,86 11,68 162 17,68
Per( Global 50 US715638BM30 2545 5,625 146,9660 -1,35 -3,24 0,01 3,2220 5 12 103 2 -6 17,49 17,22 4,21 31,56
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Index Valu Annual yield %
Sovereign nominal bond index 357 -1.98 516 19,64 08 24 9,03 12,29 13,00 1230 13,64 11,99 5,60 1333 4,25
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Index Value Annual yield %
Weekly
Sovereign real bond index 247 00 4.1
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Interest Rates (%)

1w M
PEN Interbank Rates 2,50 358 482 4,93 5,06 535
USD Interbank Rates 2,00 022 115 164 176 2,02
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Central Bank: Intervention in foreign exchange market

m=Dollars Sold

m=Dollars Bought —Exchange Rate 350

3,3555

Operations in the foreign exchange market with non-banking costumers (millions of USS)

Spot market

o000 e 11-0ct-19 10-0ct-19 90ct1  70ct19  40ctl  30ct19  20ct19
230 Purchases 355 263
100,00 320 Sales 344
310 Forward purchases
300,00 300 10-Oct-19 4-Oct-19 3-Oct-19 2-Oct-19
Pacted
200,00 290
280 Redemption
270
100.00 Forward sells
] |‘ ‘ 2,60 11-0ct-19 10-0ct-19 9-0ct-19 4-0ct-19 3:0ct-19 2:0ct-19
000 b 250 Pacted 241 241
28-Sep-16. 6-dan-17 18-Apr-17 27-0uk17 6-Nov-17 14-Feb-18 25-May-18 4-Sep-18 13-Dec-18 25-Mar-19 ERVELY 11-0ct-19 (168 250 530) 883 429
Redemption 160 160 115 442 442 915 221
nfltoninked bords. adsted Oustanding
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