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PBI (mensual, var % yoy) v ) 80
Inflacién IPC (var % yoy) Y 3 3 ; 600
Inflacion subyacente (var % yoy) < ) ) ’ 550 550
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WAPES faso

Desempleo (%) - X SP/BVL PERU GEN 1,18% SNy

Balanza comercial (US$ Millones) - SP/BVL LIMA 25 0,67% 400 400
Tasa de politica monetaria (%) g 350 350
300 300
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Precio
Letras y bonos Ultima Negociacién** ci6 Duracién | Vidamedia
e Rendimiento
Promedio Blomedic L medio histérico
ponderado* eI del dia Monto
Dia (Millon Modificada
Sol

Ultima negociacion del dia

23-ene-19  PEPO1000T6S7  LTP23ENELY - - - - - - - - 07-nov-18 0,05

20-eb-19  PEP01000T665 ~ LTP20FEB19 - 364 - - - = 99,68 - - = 2,50 - 05-dic-18 49 0,13 0,13 0,13 2,91
20-mar-19  PEPOI1000T673  LTP20MAR19 - 321 - - - - 99,49 - - - 2,51 - 19-dic-18 21 0,21 0,20 021 2,91
17-abr19  PEP01000TE81  LTP17ABRI9 - 241 - - - = 99,29 - - = 2,51 - 24-0ct-18 33 0,29 0,28 0,29 2,93
22-may-19  PEP01000TE99  LTP22MAY19 - 299 - - - - 99,05 - - - 2,51 - 28-nov-18 27 0,38 0,37 0,38 2,94
194un-19  PEPO1000T707  LTP19JUN19 - 175 - - - = 98,86 - - = 2,51 - 12-dic-18 31 0,46 0,45 0,46 2,9
17419 PEPO1000T71S  LTP17JUL19 - 179 - - - - 98,67 - - - 2,51 - 17-ago-18 30 0,54 0,53 0,54 2,97
21-ago-19  PEPO1000T723  LTP21AGO19 - 149 - - - = 98,43 - - = 2,52 - 05-dic-18 22 0,64 0,62 0,64 3,00
18-sep19  PEP01000T731  LTPIBSEP19 - 73 - - - - 98,24 - - - 2,52 - 19-dic-18 21 0,71 0,70 0,71 3,02
16:0ct-19  PEPO1000T749  LTP160CT19 - 50 - - - = 98,05 - - = 2,52 - 19-nov-18 1 0,79 0,77 0,79 3,04
20-n0v-19  PEP01000T756  LTP20NOVI9 - 25 - - - - 97,81 - - - 2,52 - 28-nov-18 35 0,89 0,87 0,89 3,06
04-dic-19  PEP01000T764  LTPO4DIC19 - 15 - 97,71 - - = 2,53 - 12-dic-18 15 0,93 0,90 0,93 3,07
12-ago-20  PEPO1000CY33  SB12AGO20 30,89 1574 7,840 - - - - - - - 03-ene-19 63,0 152 1,47 1,61 411
12-sep-23 PEPOI000CANS  SB12SEP23 16,38 5739 5,200 102,04 102,12 102,04 102,04 4,69 4,67 4,69 4,69 6 04-ene-19 150 422 4,03 4,69 5,09
12-ago-24  PEPO1000CAW4  SBI12AGO24 22,46 11031 5,700 10340 10342 103,42 103,43 4,99 4,98 4,98 4,98 15 04-ene-19 1010 4,86 4,63 5,61 529
12-ago-26  PEP01000COJ9  SBI2AGO26 32,31 12515 8,200 117,61 117,68 117,68 117,65 534 5,33 5,33 533 a8 04-ene-19 263,9 589 559 7,61 567
12-ago-28  PEPO1000CSD1  SB12AGO28 25,02 14134 6,350 10532 10539 105,32 105,32 562 5,61 5,62 562 10 04-ene-19 47,0 7.34 6,95 9,61 596
124eb-29 PEPO1000CSF6™  SBI2FEB29 248 10 350 5,940 102,08 102,54 102,09 102,09 572 5,66 5,66 5,66 43 04-ene-19 111,0 7.69 7,28 10,11 6,01
12-ago-31  PEP01000CAG7  SBI12AGO31 27,38 14123 6,950 10932 109,51 109,46 109,35 589 5,87 5,88 589 6 04-ene-19 82 8,70 8,22 12,61 6,19
12-ago-32 PEPOI00OCSE9  SBI2AGO32 24,23 11362 6,150 102,02 102,12 102,02 102,04 593 592 5,93 593 7 04-ene-19 14,0 9,37 8,85 1361 6,27
12-ago-37  PEPO1000C2Z1  SBI12AGO37 27,19 10013 6,900 10815 108,21 108,15 108,16 6,16 6,16 6,16 6,16 1 04-ene-19 275 10,95 1031 18,61 6,46
12feb-42  PEP01000CAL7  SBI2FEB42 26,99 4443 6,850 - - = 106,95 - - = 6,28 - 28-dic-18 13 12,15 11,43 23,11 6,54
12-feb-55  PEP01000C4S2  SBI2FEBSS 26,46 2272 6,714 - - - 105,07 - - - 6,36 - 28-dic-18 0,2 14,27 13,41 36,11 6,64
13-0ct-24  PEP01000CTB9  SB130CT24 22,87 1311 6,84% + VAC - - = 126,38 - - = 1,96 - 05-mar-18 50 5,00 4,90 578 2,70
124eb-30  PEPO1000CAUS  SBI2FEB30 12,61 86 2,89%+VAC - - - 104,63 - - - 2,39 - 05-mar-18 50 9,66 9,44 11,11 318
3l-ene35 PEP01000CVBS  SB3LENE3S 46,11 1347 7,39% + VAC - - = 158,64 - - = 2,80 - 19-0ct-18 17,0 11,00 10,71 16,08 333
124eb-40  PEP01000CAV6  SBI2FEBAO 13,72 256 3,14%+VAC - - - 102,29 - - - 2,97 - 29-ago-18 80,0 15,70 1525 21,11 348
12-ago-46  PEPO1000CIS8  SBI2AGO46 21,45 609  3,83% +VAC - - = 115,64 - - = 2,97 - 24-may-18 150 18,09 17,56 27,61 359
124eb54  PEPOL000CATO  SBI2FEBS4 14,30 431 3,26%+VAC - - - 106,73 - - - 2,94 - 03-feb-17 1,0 21,67 21,05 35,11 3,68

Precio diferencial > Vida media

afos modificada
Pert Global 19 US715638AW21 149 7,125 101,44 0,14 -0,08 0,16 0,77 -65 -11 -172 -77 -9 0,24 0,24 0,00 0,24
Pert Global 25 US715638AS19 1793 7,350 122,21 0,11 0,39 0,44 3,52 -2 -7 85 3 12 531 521 0,34 6,64
Pert Global 26 XS1315181708 €1100 2,750 108,69 0,01 -0,01 0,66 1,45 0 0 159 5 3 6,40 6,31 0,49 7,18
Pert Global 27 US715638BUS5 1250 4,125 104,06 0,19 0,61 0,37 3,57 -3 -8 7 -12 5 6,56 6,45 0,61 7,75
Pert Global 30 XS1373156618 €1 000 3,750 117,83 0,01 0,06 0,76 1,95 0 -1 172 -6 2 9,22 9,13 1,02 11,23
Pert Global 33 US715638AP79 2188 8,750 148,53 0,24 0,76 0,55 4,30 -2 -6 150 -11 0 9,69 9,49 1,20 15,10
Pert Global 37 US715638AU64 1165 6,550 127,74 0,52 117 0,44 4,33 -4 -8 153 -13 -3 11,59 11,35 161 18,46
Pert Global 50 US715638BM30 2545 5,625 119,05 0,64 1,56 0,58 4,49 -3 -8 151 -11 -4 16,39 16,03 3,82 32,34
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Composicion del indice
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indice de bonos soberanos nominal
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Diario Semanal

indice de bonos soberanos real 217 12 17 0,34 0,0 1,97 0,39 29,41 2,11 38,33 6,14 12,89 10,74
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325 (Base 30 diciembre 2004 = 1 00) s Rendimiento real
305 BT BG 2019 (USD) — 852023 (PEN) —BS2a2(PEN) e 8G 2050 (USD) 6
300 20
5
275 15
250
10 4
225 216
5
200 i N
5 A\
175 U/ o s ™ )
150 N
125 10 '
—indice Nominal indice Real  —Rendimiento Nominal  —Rendimiento Real
100 15 o
T-ene-16 abr16  3ago-ds  1Snov16  27febl7  12und? gnova? 20feb-18 Sun-18 1Bsep1s  deneld Labrie 12jul 16 200ct 16 30ene 17 10 may 17 18ago 17 28nov17 smar18 18jun 18 26 5ep 18 4ene 19
Reng % Curva de rendimiento: Délar y Sol Moneda Cambiol(36)]
7 6.28
. ! : 636 Sol (Soles / Dolar) E
5 X
P Forwards Soles
. 49
s Sol (Soles / Dolar)
2
N ~m-Soberanos (Soles) . ~#=Globales (Délares) s de interés (%) Plazos
ol 1s M
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S0 Banco Central: Intervencion en el mercado cambiario oles 260 Operaciones en el mercado cambiario con el piblico (millones de US$)
. m=Compra de délares  mmVenia de dolares  —Tipo de cambio 3
350
Mercado spot
/500,00 340 ercacio spol 4-Jan-19 3-Jan-19. 1Jan-19  31Dec-18  28-Dec-18 27-Dec-18
0000 330 330 330 425 451
X 320
275 275 365 509
300,00 30
. Compras Forward
300 T 4-Jan-19 3-3an-19 3lDec-18  28.Dec-18  27-Dec-18
l200,00 290 Pactadas 175 175 142 222 245
280 Vencidas 86 86 239 350
100,00 g Ventas Forward
) 2,60 entas Forwar 4-Jan-19 3Jan-19 1Jan-19  31Dec-18  28-Dec-18 27-Dec-18
0,00 ! 250
23dic15  Olabrl6  12ju-16  200c16  0ened7  10may-l7  18-ago17  28novl7  OBmarls 184018 26-sep1d  Odeene-19 Pactadas 235 235 43 89 209 256 21
Vencidas 200 200 85 81 478 283 454
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Key Indicators souso Relative evolution of some Latin American currencies solfuso
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Today Change

Indicators Period Previous
(bps)

)
GDP (monthly, yoy % ch.)

CPl Inflation (yoy % ch.)

Core Inflation (yoy % ch.)

Target Inflation (yoy % ch.)

Unemployment (%) SPIBVL PERU GEN

Trade Balance (US$ Millions) SPIBVL LIMA 25

Monetary Policy rate (9) vereign bond (10 years) - Daily

Volatility of sovereign bond (10 years)- Anuualized 6,43%
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Long term debt

Foreign currency
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23-ene-19  PEP01000T657 LTP23ENE19 - 07-nov-18 0,05 0,05 0,05

20-feb-19  PEP01000TE65 LTP20FEB19 - 364 - - - - 99,68 - - - 2,50 - 05-dic-18 49 0,13 0,13 0,13 2,91
20-mar-19  PEP01000T673 LTP20MAR19 - 321 - - - - 99,49 - - - 2,51 - 19-dic-18 21 0,21 0,20 0,21 2,91
17-abr-19  PEP01000T681 LTP17ABR19 - 241 - - - - 99,29 - - - 2,51 - 24-oct-18 33 0,29 0,28 0,29 2,93
22-may-19  PEP01000T699 LTP22MAY19 - 299 - - - - 99,05 - - - 2,51 - 28-nov-18 27 0,38 0,37 0,38 2,94
194un-19  PEP01000T707  LTP18JUN19 = 175 - - B - 98,86 = = - 251 - 12-dic-18 31 0,46 0,45 0,46 2,96
17ju-19  PEPO100OT7IS  LTPI7JUL1S - 179 - - - - 98,67 - - - 251 - 17-ago-18 30 0,54 053 0,54 2,97
2l-ago-19  PEP01000T723 LTP21AGO19 - 149 - - - - 98,43 - - - 2,52 - 05-dic-18 22 0,64 0,62 0,64 3,00
18-sep-19  PEP01000T731 LTP18SEP19 - 73 - - - - 98,24 - - - 2,52 - 19-dic-18 21 0,71 0,70 0,71 3,02
16-0ct-19  PEP01000T749 LTP160CT19 - 50 - - - - 98,05 - - - 2,52 - 19-nov-18 1 0,79 0,77 0,79 3,04
20-nov-19  PEP01000T756 LTP20NOV19 - 25 - - - - 97,81 - - - 2,52 - 28-nov-18 35 0,89 0,87 0,89 3,06
04-dic-19  PEP01000T764 LTP04DIC19 - 15 - - - - 97,71 - - - 2,53 - 12-dic-18 15 0,93 0,90 0,93 3,07
12-ago-20  PEP01000CY33 'SB12AGO20 30,89 1574 7,840 - - - - - - - 03-ene-19 63,0 152 147 161 4,11
12-sep-23  PEP01000C4N3 SB12SEP23 16,38 5739 5,200 102,04 102,12 102,04 102,04 4,69 4,67 4,69 4,69 6 04-ene-19 15,0 422 4,03 4,69 5,09
12-ago-24  PEP01000C4W4 SB12AGO24 22,46 11031 5,700 103,40 103,42 103,42 103,43 4,99 4,98 4,98 4,98 15 04-ene-19 101,0 4,86 4,63 5,61 529
12-ago-26  PEP01000C0J9 SB12AGO26 3231 12515 8,200 117,61 117,68 117,68 117,65 5,34 533 533 533 48 04-ene-19 263,9 5,89 5,59 7,61 5,67
12-ago-28  PEP01000C5D1 SB12AGO28 25,02 14134 6,350 105,32 105,39 105,32 105,32 5,62 5,61 5,62 5,62 10 04-ene-19 47,0 7,34 6,95 9,61 5,96
12-feb-29  PEP01000C5F6** SBI12FEB29 2,48 10 350 5,940 102,08 102,54 102,09 102,09 5,72 5,66 5,66 5,66 43 04-ene-19 1110 7,69 7,28 10,11 6,01
12-ago-31  PEP01000CAG7 SB12AGO31 27,38 14123 6,950 109,32 109,51 109,46 109,35 5,89 5,87 5,88 5,89 6 04-ene-19 8,2 8,70 8,22 12,61 6,19
12-ago-32  PEP01000CSE9 SB12AGO32 24,23 11362 6,150 102,02 102,12 102,02 102,04 5,93 5,92 593 5,93 7 04-ene-19 14,0 9,37 8,85 13,61 6,27
12-ago-37  PEP01000C2Z1 SB12AGO37 27,19 10013 6,900 108,15 108,21 108,15 108,16 6,16 6,16 6,16 6,16 11 04-ene-19 2715 10,95 10,31 18,61 6,46
12-feb-42  PEP01000CA4L7 SB12FEB42 26,99 4443 6,850 - - - 106,95 - - - 6,28 - 28-dic-18 13 12,15 11,43 2311 6,54
12-feb-55  PEP01000C4S2 SB12FEBS5 26,46 2272 6,714 - - - 105,07 - - - 6,36 - 28-dic-18 0,2 14,27 13,41 36,11 6,64
13-0ct-24  PEP01000CT89 SB130CT24 22,87 1311 6,84% + VAC - - - 126,38 - - - 19 - 05-mar-18 50 5,00 4,90 578 2,70
12-feb-30  PEP01000C4U8 SB12FEB30 12,61 86 2,89%+VAC - - - 104,63 - - - 2,39 - 05-mar-18 50 9,66 9,44 11,11 318
3l-ene-35  PEP01000CVS5 'SB31ENE35 46,11 1347 7,39% + VAC - - - 158,64 - - - 2,80 - 19-oct-18 17,0 11,00 10,71 16,08 333
12-feb-40  PEP01000C4VE SB12FEB40 13,72 256 3,14%+VAC - - - 102,29 - - - 2,97 - 29-ago-18 80,0 15,70 15,25 2111 348
12-ago-46  PEP01000C1S8 SB12AGO46 21,45 609 3,83% + VAC - - - 115,64 - - - 2,97 - 24-may-18 15,0 18,09 17,56 27,61 3,59
12-feb-54 PEP01000C4TO SB12FEBS54 3,26%+VAC 106,73 - 03-feb-17 21,05

Global Bonds

SN Outstanding Millions USD Cotrel Price Spread ) e | e

ars Duration
Per(i Global 19 US715638AW21 149 7,125 101,44 0,14 -0,08 0,16 0,77 -65 -11 -172 =77 -9 0,24 0,24 0,00 0,24
Per(i Global 25 US715638AS19 1793 7,350 122,21 011 0,39 0,44 3,52 -2 -7 85 3 12 531 521 0,34 6,64
Per(i Global 26 XS1315181708 €1100 2,750 108,69 0,01 -0,01 0,66 145 0 0 159 -5 3 6,40 6,31 0,49 718
Per( Global 27 US715638BUSS5 1250 4,125 104,06 0,19 0,61 0,37 36 -3 -8 m -12 -5 6,56 6,45 0,61 775
Perti Global 30 XS1373156618 €1000 3,750 117,83 0,01 0,06 0,76 195 0 -1 172 -6 2 922 9,13 1,02 11,23
Per( Global 33 US715638AP79 2188 8,750 148,53 0,24 0,76 0,55 4,30 -2 -6 150 -11 o 9,69 9,49 120 15,10
Perti Global 37 US715638AU64 1165 6,550 127,74 0,52 117 0,44 4,33 -4 -8 153 -13 -3 11,59 11,35 161 18,46
Per( Global 50 US715638BM30 2545 5,625 119,05 0,64 1,56 0,58 4,49 -3 -8 151 -11 -4 16,39 16,03 3,82 32,34
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32
Sovereign nominal bond index 0,07 1,16 0,0 0,1 5,58 10,93 14,17 14,40 0,00 9,95 14,86 11,12 10,51
Change Change (bps) index composition (%)
Value Annual yield % = 5 e
Dally Weekly D Weekly 13-0ul-19 13.0ct24 12-Feb-30 31an-35 12-Feb-40 12-Aug-46 12-Feb-54
Sovereign real bond index 217 12 17 0,34 -0,01 2,0 0,39 29,41 211 38,33 6,14 12,89 10,74
Vatve Peruvian Sovereign Bond Index Annual Yield "
(Base december 30, 2004 = 100) % Peruvian Bonds %
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M UsD Central Bank: Intervention in foreign exchange market Soles /UsD Operations in the foreign exchange market with non-banking costumers (millions of USS)
600,00
N ‘= Dollars Bought ' Dollars Sold ~——Exchange Rate
Spot market
50000 31-Dec-18  28-Dec-18  27-Dec-18
Purchases 425 451
40000 Sales
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300,00 31-Dec-18 28-Dec-18 27-Dec-18
Pacted
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31Dec18  28Dec1s  27-Dec-8
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230ec1s  LAp16 120016 200046 0Jand7  10Mayl?  18Augl7  2BNovwl?  BMards  18Jin18  26Sepls  4Jdanid Redemption 200 200 85 8 478 283 454
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