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Evolucion relativa de algunas monedas de Latinoamérica respecto al Sol Souso.
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23-ene-19  PEPO1000T6S7  LTP23ENELY 07-nov-18

204eb-19  PEPD1000T665  LTP20FEB19 - 364 - - - - 99,78 - - - 2,26 - 05-dic-18 49 0,10 0,10 0,10 2,90
20-mar-19  PEPO1000T673  LTP20MAR19 - 321 - - - = 99,61 - - = 2,27 - 19-dic-18 21 0,18 017 0,18 2,91
17-abr19  PEPO1000T681  LTP17ABR19 - 246 - - - - 99,43 - - - 2,27 1 16-ene-19 4 0,25 0,25 0,25 2,91
22-may-19  PEP0O1000TE99  LTP22MAY19 - 299 - - - = 99,22 - - = 2,27 - 28-nov-18 27 0,35 0,34 0,35 2,93
194un-19  PEPOI000T707  LTP19JUN19 - 175 - - - - 99,04 - - - 2,27 - 12-dic-18 31 0,43 0,42 0,43 2,94
17419 PEPO1000T715  LTP17JUL19 - 184 - - - = 98,87 - - = 2,27 - 09-ene-19 3 051 0,49 0,51 2,96
21-ago-19  PEPOI000T723  LTP21AGO19 - 149 - - - - 98,65 - - - 2,28 - 05-dic-18 22 0,60 0,59 0,60 2,98
18-sep19  PEP01000T731  LTPIBSEP19 - 73 - - - = 98,48 - - = 2,28 - 19-dic-18 21 0,68 0,67 0,68 3,00
160ct-19  PEPOI000T749  LTP160CT19 - 50 - - - - 98,30 - - - 2,28 - 19-nov-18 1 0,76 074 0,76 3,02
20-nov-19  PEP01000T756  LTP20NOV19 - 25 - - - = 98,09 - - = 2,28 - 28-nov-18 35 0,86 0,84 0,86 3,04
04-dic-19  PEP01000T764  LTPO4DIC19 - 15 - - - - 98,00 - - - 2,28 - 12-dic-18 15 0,89 087 0,89 3,05
12-ago-20 PEPO1000CY33  SBI12AGO20 33,45 1574 7,840 10716 107,29 107,18 107,18 3,08 3,00 3,07 3,07 8 16-ene-19 26,0 1,49 1,44 1,57 411
12-sep-23  PEPOI000CAN  SB12SEP23 18,10 5739 5,200 10253 102,57 102,52 102,52 457 456 4.6 457 11 16-ene-19 36,0 4,19 4,01 4,66 5,09
12-ago-24 PEPOI000CAW4  SBI2AGO24 24,32 1217 5,700 10384 103,89 103,89 104,01 4,89 4,88 4,88 4,86 63 16-ene-19 161,9 4,83 4,60 5,57 5,29
12-ago-26  PEP01000COJO  SBI2AGO26 34,98 12515 8,200 17,79 117,82 117,89 117,87 531 5,30 5,29 5,29 22 16-ene-19 412 5,86 5,57 7,57 5,67
12-ago-28 PEPOI000CSD1  SBI2AGO28 27,09 14246 6,350 10542 10546 105,53 105,52 561 5,60 5,59 5,59 16 16-ene-19 543 731 6,92 9,57 5,96
12eb29  PEPO100OCSF6  SBI2FEB29E 355 10 350 5,940 102,08 102,54 102,54 102,45 572 5,66 5,60 5,61 16 16-ene-19 38,0 7,67 7,26 10,07 6,01
12-ago-31 PEP01000CAG7  SBI2AGO31 29,65 14123 6,950 10894 109,04 109,22 109,16 593 5,92 5,90 5,91 9 16-ene-19 320 8,66 818 12,57 6,19
12-ago-32  PEPOI00OCSE9  SBI2AGO32 26,24 12283 6,150 101,47 101,56 101,66 101,63 5,99 5,98 5,97 5,97 19 16-ene-19 50,3 9,33 8,80 13,57 6,27
12-ago-37 PEPO1000C2Z1  SBI12AGO37 29,44 11175 6,900 107,58 107,69 107,58 107,65 6,21 6,20 6,21 6,20 3 16-ene-19 6,0 10,90 10,26 18,57 6,46
12Meb-42  PEPO1000CAL7  SBI2FEBA2 29,22 4443 6,850 - - - 106,75 - - - 6,30 - 15-ene-19 85 12,12 11,41 23,07 6,54
124eb55  PEP01000C4S2  SBI2FEBSS 28,64 2272 6,714 - - = 104,84 - - = 6,38 - 28-dic-18 02 14,27 13,41 36,07 6,64
13-0ct24  PEPOL00OCTSY  SBI30CT24 26,18 1314 6,84% + VAC - - - 125,90 - - - 2,01 - 05-mar-18 50 4,96 4,86 5,74 3,09
12eb-30  PEPO1000C4US  SBI2FEB30 13,65 86 2,89%+VAC - - = 104,59 - - = 2,39 - 05-mar-18 50 9,63 9,40 11,07 3,46
3l-ene35  PEP01000CVES  SB3LENE3S 49,63 1350  7,39% + VAC - - - 157,62 - - - 2,86 - 14-ene-19 51,0 10,95 10,65 16,04 3,57
124eb-40  PEP01000C4V6  SBI2FEBAO 14,86 256 3,14%+VAC - - = 106,67 - - = 2,70 - 14-ene-19 80,0 15,81 15,39 21,07 3,67
12-ago-46  PEPOI000CIS8  SBI2AGO46 23,22 611  3,83% +VAC - - - 121,73 - - - 2,69 - 24-may-18 15,0 18,33 17,85 27,57 3,77
12eb54  PEP01000CATO  SBI2FEB54 15,48 431 3,26%+VAC - - = 113,18 - - = 2,66 - 03-feb-17 1,0 22,07 21,50 35,07 3,87

Bonos globales

s Saldo vigente Cupén Precio diferencial Rend Vida media
) Millones dolares % Diario compra/ venta Pb) i

Per( Global 19 US715638AW21 396 7125 101,32 0,12 014 052 -37 5 -203 -38 -4 021 021 0,00 020
Per( Global 25 US715638AS19 1793 7350 122,62 0,04 037 344 0 0 72 16 12 528 519 033 6,61
Peri Global 26 XS$1315181708 €1100 2750 109,13 033 071 1,38 7 5 156 5 0 637 6,28 048 714
Peri Global 27 US715638BUS5 1250 4125 10459 0,04 038 3,50 1 0 62 1 2 653 642 0,60 772
Per( Global 30 XS1373156618 €1000 3750 117,99 011 081 194 El El 174 3 3 919 9,10 101 11,20
Peri Global 33 US715638AP79 2188 8750 14949 0,09 0,66 423 1 0 135 1 3 9,68 9,48 1,20 15,06
Peri Global 37 US715638AU64 1165 6550 128,06 0,28 057 431 1 2 143 1 2 11,57 11,33 1,60 18,42
Per( Global 50 US715638BM30 2545 5625 119,35 0,30 049 448 1 1 141 1 5 16,37 16,01 381 32,30
Rendimientos de los Bonos Soberanos en Soles % Rendimientos de los Bonos Globales w
——2020 ——2023 -——2026 =—2028 ——2031 —2032 2037 ——2042 2055 6 2019 2025 2026 ==-2027 2080 ——2033  ——2037  ——2050 6

.. P e A
N o, e
\ R T ICROREORy

CENI W
N\; N‘M\ T (

A Jo

" 0 0
29-feb-16 10-jun-16 26-sep-16 10-ene-17 24-abr-17 07-ago-17 17-nov-17 02-mar-18 18-jun-18 28-sep-18 16-ene-19 04-ene-16 13-abr-16 22-ju-16 01-nov-16 09-feb-17 22-may-17 30-ago-17 08-dic-17 20-mar-18 28-jun-18 08-oct-18 16-ene-19

Composicién del indice
indice V: Rend anual %
S Diario

indice de bonos soberanos nominal

Rend anual %
indice de bonos soberanos real
p Bonos
valor indices de Bonos Soberanos Rendimento anual o %
325 (Base 30 diciembre 2004 = 1 00) ”;5 Rendimiento real
6 < BG 2019 (USD) ——BS 2023 (PEN) ——BS2042(PEN) e BG 2050 (USD) 6
305
300
275 °
250 4
225
200 \ 3
g,
175 VA s e " 2
150
125 '
—indice Nominal indice Real  —Rendimiento Nominal  —Rendimiento Real
100 15 o
ioeneds  2may16 io:agods  29mov-16 emar-1? 27 20nova? mar-18 15:un-18 2Bsepds  1Genedd 13abr 16 22jul16 1nov16 9leb 17 22may 17 30ag0 17 8dic17 20mar18 28jun18 soct18 16 ene 19
Reng % Curva de rendimiento: Délar y Sol Moneda Cambiol(%)
6.20 630
591 638
6 .
Sol (Soles / Dolar)
5
448
4
3
2 -a-Soberanos (Soles)  —+Globales (Dolares)
1
o 1is 1M
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 4,82
Vida media( atos) Tasa dolares % 175 022 115
: : ; Soles 1UsD
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Mercado spot
/500,00 g 16-Jan-19 15-Jan-19 140an19  110an19  10Jan-d9  9-Jan-19 8Jan-19
Looco 202 342 341 282 452 281
g 214 258 378 383
[go0.00 Compras Forward
140an19  11Jan19  10-Jan-19
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Vencidas 209 209 169 639 144 211 260
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23enel9  PEP01000TGS57  LTP23ENEIS - - 96 2,26 07-nov-18 X 0,02

20eb-19  PEP01000T665  LTP20FEBIS 364 - - - - 99,78 - - - - 05-dic-18 49 0,10 0,10 0,10 2,90
20mar-19  PEPOI000TE73  LTP20MAR19 321 - - - = 99,61 - - = - 19-dic-18 21 018 017 018 291
17-abr19  PEP01000TE81  LTPI7ABR19 246 - - - - 99,43 - - - 1 16-ene-19 4 025 0.25 025 2901
22-may-19  PEPO1000T699  LTP22MAY19 299 - - - = 99,22 - - = - 28-nov-18 27 035 034 035 2,93
19jun19  PEPOI000T707  LTPISJUN19 175 - - - - 99,04 - - - - 12-dic-18 31 043 042 043 294
174u-19  PEPOI00OT7IS  LTPI7JUL19 184 - - - = 98,87 - - = - 09-ene-19 a 051 0,49 051 2,96
21:ago-19  PEPOI000T723  LTP2IAGO19 149 - - - - 98,65 - - - - 05-dic-18 22 0,60 0,59 0,60 2,98
18-sep19  PEP01000T731  LTPISSEP19 73 - - - = 98,48 - - = - 19-dic-18 21 068 0,67 0,68 3,00
160ct19  PEPOI00OT749  LTP160CTIO 50 - - - - 98,30 - - - - 19-nov-18 1 076 0,74 076 3,02
20m0v-19  PEPO1000T7S6  LTP20NOVI9 25 - - - = 98,09 - - = - 28-nov-18 35 086 084 086 3,04
04-dic-19  PEPOI000T764  LTPOADICIO 15 - - - - 98,00 - - - 12-dic-18 15 089 0,87 0,89 3,05
12-ag0-20 PEPOI000CY33  SB12AGO20 3345 1574 7,840 107,16 107,29 107,18 107,18 3,08 3,00 307 5 16-ene-19 26,0 1,49 144 157 411
12-sep-23  PEPOI0OCAN3  SBI2SEP23 18,10 5739 5,200 102,53 102,57 102,52 102,52 4,57 4,56 46 11 16-ene-19 36,0 4,19 4,01 4,66 5,09
12-ag0-24 PEPOI00OCAW4  SB12AGO24 24,32 11217 5,700 103,84 103,89 103,89 104,01 4,89 4,88 4,88 63 16-ene-19 1619 483 4,60 557 5,29
12-ag0-26  PEP01000CO)9  SB12AGO26 34,98 12515 8,200 117,79 117,82 117,89 117,87 531 530 529 22 16-ene-19 412 586 557 757 5,67
12-ag0-28  PEPO1000CSDL  SB12AGO28 27,09 14246 6,350 105,42 105,46 105,53 105,52 5,61 5,60 559 16 16-ene-19 543 731 6,92 9,57 5,96
12eb-29  PEPOIOOOCSF6  SBI2FEB29E 355 10350 5,940 102,08 102,54 102,54 102,45 572 5,66 5,60 16 16-ene-19 38,0 7,67 7,26 10,07 6,01
12-ag0-31  PEPO1000C4G7  SB12AGO3L 29,65 14123 6,950 108,94 109,04 109,22 109,16 593 592 5,90 9 16-ene-19 32,0 8,66 8,18 12,57 6,19
12-ag0-32  PEPOI00OCSES  SB12AGO32 26,24 12283 6,150 101,47 101,56 101,66 101,63 5,99 598 597 19 16-ene-19 50.3 9,33 8,80 13,57 627
12-ag0-37  PEPO1000C2ZL  SB12AGO37 29,44 11175 6,900 107,58 107,69 107,58 107,65 621 620 621 3 16-ene-19 60 10,90 10,26 18,57 646
12feb-42  PEPOI000CAL7  SBI2FEBA2 29,22 4443 6,850 - - - 106,75 - - - 6,30 - 15-ene-19 85 12,12 11,41 23,07 654
12feb-55  PEP0I000CAS2  SBI2FEBSS 28,64 2272 6,714 - - : 104,84 - - = 6.38 - 28-dic-18 02 14,27 1341 36,07 664
130ct24  PEPOIOOOCTEY  SBI30CT24 26,18 1314 6,84% + VAC - - - 125,90 - - - 2,01 - 05-mar-18 50 4,96 486 574 3,09
12eb-30  PEPOI000CAUS  SBI2FEB30 1365 86 2,80%+VAC - - = 104,59 - - = 239 - 05-mar-18 50 9,63 9,40 11,07 346
3lened5  PEPOI00OCVES  SB3IENE3S 49,63 1350 7,39% + VAC - - - 157,62 - - - 2,86 - 14-ene-19 51,0 10,95 10,65 16,04 357
12eb-40  PEPOI00OCAV6  SB12FEBAO 1486 256 3,14%+VAC - - = 106,67 - - = 270 - 14-ene-19 80,0 1581 15,39 21,07 3,67
12-ag046  PEPOI000CISS  SB12AGO4E 2322 611 3,83% + VAC - - - 121,73 - - - 2,69 - 24-may-18 150 18,33 17,85 2757 377
12feb-54  PEPOI000CATO  SBI2FEBS4 1548 431 3,26%+VAC - - : 113,18 - - : 2,66 - 03-feb-17 10 22,07 21,50 35,07 3,87

Global Bonds

Duration y

Per( Global 19 US715638AW 21 396 7125 101,32 0,06 012 014 052 37 5 -203 -38 -4 021 021 0,00 020
Per( Global 25 US715638AS19 1793 7,350 122,62 002 0,04 037 344 0 o 72 16 12 528 519 033 661
Pert Global 26 XS1315181708 €1100 2,750 109,13 051 033 071 138 7 5 156 5 0 637 6,28 048 714
Per( Global 27 US715638BUS5 1250 4125 104,59 006 0,04 038 35 1 o 62 1 2 653 6,42 060 7.72
Pert Global 30 XS1373156618 €1000 3,750 117,99 010 011 081 1,94 1 1 174 -3 3 919 910 101 11,20
Per( Global 33 US715638AP79 2188 8,750 149,49 -0,13 -0,09 0,66 4,23 1 0 135 1 -3 9,68 9,48 1,20 15,06
Pert Global 37 UST715638AU64 1165 6,550 128,06 0,09 0,28 057 431 1 2 143 1 2 11,57 11,33 1,60 18,42
Per( Global 50 US715638BM30 2545 5,625 119,35 -0,12 -0,30 049 4,48 1 1 141 1 -5 16,37 16,01 3,81 32,30
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Sovereign nominal bond index -0,7 X 162 5,58 10,93 14,17 14,40 0,00 9,95 14,86 11,12 10,51
7 Change (bps.) index composition (%)
Index Value Annual yield %
y 13-0ct-24 12-Feb-30 31- 12-Feb-40 12-Aug-46 12-Feb-54
Sovereign real bond index 216 00 -10 -2,70 -0,44 -13 0,39 29,30 2,12 38,30 6,15 12,95 10,79
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‘Sources: MEF, BCRP, BLOOMBERG, DATATEC.

* Last Trade 130 pm
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