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Evolucion relativa de algunas monedas de Latinoamérica respecto al Sol Souso.
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23ene-19  PEPO1000TES7  LTP23ENEL9 07-nov-18
20feb-19  PEPO1000TESS  LTP20FEB19 - 364 - - - - 99,79 - - - 2,27 - 05-dic-18 49 0,09 0,09 0,09 2,90
20-mar19  PEPO1000T673  LTP20MAR19 - 321 - - - - 99,62 - - 8 2,27 - 19-dic-18 21 0,17 0,17 017 291
17-abr19  PEPO1000TE81  LTPI7ABRIO - 246 - - - - 99,45 - - - 2,28 - 16-ene-19 4 025 024 025 291
22-may-19  PEPO1000T699  LTP22MAY19 - 299 - - - - 99,23 - - 8 2,28 - 28-nov-18 27 0,34 0,34 034 293
19jun-19  PEPOI000T707  LTP19JUN19 - 175 - - - - 99,05 - - - 2,28 - 12-dic-18 31 042 041 042 294
174uk9  PEPO1000T71S  LTP17JUL19 - 184 - - - - 98,88 - - E 2,28 - 09-ene-19 4 0,50 0,49 050 2,9
21-ago-19  PEP0L000T723  LTP21AGO19 - 149 - - - - 98,66 - - - 2,29 - 05-dic-18 22 0,60 058 0,60 2,98
18-sep-19  PEPOI000T73L  LTPIBSEP19 - 73 - - - - 98,49 - - E 2,29 - 19-dic-18 21 0,68 0,66 068 3,00
160019 PEPO1000T749  LTP16OCTLO - 50 - - - - 98,31 - - - 2,29 - 19-nov-18 1 075 074 075 3,02
20mov-19  PEPOI000T7S6  LTP20NOVI9 - 25 - - - - 98,09 - - 8 2,29 - 28-nov-18 35 0,85 0,83 085 304
04-dic-19 _ PEP01000T764 _ LTPO4DIC1O - 15 - - - - 98,00 - - - 2,29 - 12-dic-18 15 089 087 0,89 3,05
12-ago20 PEP01000CY33  SBI2AGO20 33,87 1574 7,840 107,16 107,22 107,16 107,16 3,07 3,03 3,07 3,07 6 18-ene-19 24,0 148 144 157 411
12-sep-23  PEPOIOOOCANS  SBI2SEP23 18,39 5739 5,200 10244 102,48 102,48 102,50 4,59 4558 46 4558 4 18-ene-19 7.0 4,18 4,00 4,65 5,09
12-ago-24 PEPOI000CAWA  SBI2AGO24 24,63 11217 5,700 10389 103,94 103,89 103,91 4,88 4,87 488 4,88 12 18-ene-19 63,0 4,82 4,60 557 529
12-ago-26  PEPOI000COJY  SBI2AGO26 35,43 12515 8,200 11795 118,01 118,08 118,05 528 527 5,26 526 21 18-ene-19 47,0 586 556 757 567
12-ago-28  PEP01000CSD1  SBI2AGO28 27,44 14 246 6,350 10564 105,76 105,76 105,66 5,58 556 556 557 9 18-ene-19 322 7,30 692 957 596
12feb-29  PEPOL00OCSF6  SBIZ2FEB29E 372 10350 5,940 10208 102,54 102,69 102,64 572 5,66 558 559 15 18-ene-19 92,0 7,66 7,26 10,07 6,01
12-ago-31  PEPOI000CAG7  SBI2AGO3L 30,03 14123 6,950 10894 109,03 109,03 109,04 5,93 592 5,92 592 29 18-ene-19 1108 8,66 817 12,57 619
12-ago-32  PEPOI000CSES  SBI2AGO32 26,57 12283 6,150 101,66 101,75 101,75 101,78 597 596 5,96 596 17 18-ene-19 45,0 9,33 8,80 13,57 627
12-ago-37  PEP01000C2Z1  SBI2AGO37 29,81 11175 6,900 107,69 107,81 107,69 107,75 6,20 6,19 6,20 620 5 18-ene-19 10,0 10,89 10,26 18,57 6,46
12feb-42  PEPOIOOOCAL7  SBI2FEB42 29,60 4443 6,850 - - - 106,86 - - - 629 - 15-ene-19 85 12,12 11,41 23,07 654
12eb-55  PEPOI000C4S2  SBIZFEBSS 29,01 2272 6714 - - E 104,96 - - s 637 - 28-dic-18 0.2 14,23 1338 36,07 664
130024  PEPOI00OCTY  SB130CT24 26,73 1314 6,84% + VAC - - - 125,80 - - - 2,03 - 05-mar-18 50 4,96 4,86 574 3,09
12feb-30  PEPO1000CAUS  SBI2FEB30 13,83 8  2,89%+VAC - - = 104,67 - - s 2,39 - 05-mar-18 50 9,62 9,40 11,07 346
3lene-35 PEPOIODOCVES  SB3IENE3S 50,22 1350  7,39% + VAC - - - 157,33 - - - 2,87 - 14-ene-19 51,0 10,94 10,63 16,04 357
12feb40  PEPOI00OCAV6  SBI2FEBA0 15,05 256 3,14%+VAC - - = 106,11 - - s 2,74 - 14-ene-19 80,0 15,78 15,36 21,07 367
12-ago-46  PEP01000CISS  SBI2AGO46 2352 611 3,83%+VAC - - - 117,64 - - - 2,88 - 24-may-18 15,0 18,14 17,63 27,57 377
12-eb-54  PEPOI00OCATO  SBI2FEBS4 15,68 431 326%+VAC - - = 107,93 - - s 2,88 - 03-feb-17 10 21,71 21,11 35,07 3,87
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Perti Global 19 US715638AW21 396 7125 101,40 012 0,01 0,10 037 72 -80 -298 -7 -87 0,20 0,20 0,00 020
Perti Global 25 US715638AS19 1793 735 12254 0,2 0,11 0,40 345 0 1 66 10 8 527 518 034 6,60
Perti Global 26 X$1315181708 €1100 2750 109,24 0,06 029 065 1,36 1 -4 150 3 6 636 628 048 714
Perti Global 27 US715638BUS5 1250 4125 104,60 0,04 0,02 0,40 3,50 1 0 58 4 3 653 641 0,60 771
Perti Global 30 XS1373156618 €1000 3750 11816 013 031 081 192 1 3 168 3 -6 9,18 9,09 1,01 11,19
Perti Global 33 US715638AP79 2188 8750 149,24 001 0,46 073 424 0 3 132 3 4 9,67 9.47 1,20 15,06
Perti Global 37 US715638AU64 1165 6550 127,88 001 0,42 057 432 0 3 139 3 4 11,56 11,32 1,60 18,42
Perti Global 50 US715638BM30 2545 5625 119,02 0,06 -052 046 4550 4 3 140 2 4 16,35 15,99 380 32,30
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Indicators Period Previous 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 (%)

SP/BVL PERU GEN
SP/BVL LIMA 25
Volatility of sovereign bond (10 years)

-0,44%
0.21%
Daily

ty of sovereign bond (10 years)- Anuualized
Long term debt

Relative evolution of some Latin American currencies
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23enel9  PEP01000TGS57  LTP23ENEIS 07-nov-18 X 0,01

20eb-19  PEP01000T665  LTP20FEBIS 364 - - - - 99,79 - - - - 05-dic-18 49 0,09 0,09 0,09 2,90
20mar-19  PEPOI000TE73  LTP20MAR19 321 - - - = 99,62 - - = - 19-dic-18 21 017 017 017 291
17-abr19  PEP01000TE81  LTPI7ABR19 246 - - - - 99,45 - - - - 16-ene-19 4 025 024 025 2901
22-may-19  PEPO1000T699  LTP22MAY19 299 - - - = 99,23 - - = - 28-nov-18 27 034 034 034 2,93
19jun19  PEPOI000T707  LTPISJUN19 175 - - - - 99,05 - - - - 12-dic-18 31 042 041 0,42 294
174u-19  PEPOI00OT7IS  LTPI7JUL19 184 - - - = 98,88 - - = - 09-ene-19 a 0550 0,49 0550 2,96
21:ago-19  PEPOI000T723  LTP2IAGO19 149 - - - - 98,66 - - - - 05-dic-18 22 0,60 0,58 0,60 2,98
18-sep19  PEP01000T731  LTPISSEP19 73 - - - = 98,49 - - = - 19-dic-18 21 068 0,66 0,68 3,00
160ct19  PEPOI00OT749  LTP160CTIO 50 - - - - 98,31 - - - - 19-nov-18 1 075 0,74 075 3,02
20m0v-19  PEPO1000T7S6  LTP20NOVI9 25 - - - = 98,09 - - = - 28-nov-18 35 085 083 085 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 33,87 1574 7,840 107,16 107,22 107,16 107,16 3,07 3,03 307 6 18-ene-19 24,0 148 144 157 411
12-sep-23  PEPOI0OCAN3  SBI2SEP23 18,39 5739 5,200 102,44 102,48 102,48 102,50 4559 4,58 46 4 18-ene-19 70 4,18 4,00 4,65 5,09
12-ag0-24 PEPOI00OCAW4  SB12AGO24 24,63 11217 5,700 103,89 103,94 103,89 10391 488 4,87 4,88 12 18-ene-19 63.0 482 4,60 557 5,29
12-ag0-26  PEP01000CO)9  SB12AGO26 3543 12515 8,200 117,95 118,01 118,08 118,05 528 527 526 21 18-ene-19 470 586 556 757 5,67
12-ag0-28  PEPO1000CSDL  SB12AGO28 27,44 14 246 6,350 105,64 105,76 105,76 105,66 558 556 556 9 18-ene-19 32,2 730 6,92 9,57 5,96
12eb-29  PEPOIOOOCSF6  SBI2FEB29E 372 10350 5,940 102,08 102,54 102,69 102,64 572 5,66 558 15 18-ene-19 92,0 7,66 7,26 10,07 6,01
12-ag0-31  PEPO1000C4G7  SB12AGO3L 30,03 14123 6,950 108,94 109,03 109,03 109,04 593 592 592 29 18-ene-19 1108 8,66 8,17 12,57 6,19
12-ag0-32  PEPOI00OCSES  SB12AGO32 26,57 12283 6,150 101,66 101,75 101,75 101,78 5,97 596 5,96 17 18-ene-19 450 9,33 8,80 13,57 627
12-ag0-37  PEPO1000C2ZL  SB12AGO37 29,81 11175 6,900 107,69 107,81 107,69 107,75 6.20 619 6,20 5 18-ene-19 10,0 10,89 10,26 18,57 646
12feb-42  PEPOI000CAL7  SBI2FEBA2 29,60 4443 6,850 - - - 106,86 - - - - 15-ene-19 85 12,12 11,41 23,07 654
12feb-55  PEP0I000CAS2  SBI2FEBSS 29,01 2272 6,714 - - : 104,96 - - = 6,37 - 28-dic-18 02 14,23 13,38 36,07 664
130ct24  PEPOIOOOCTEY  SBI30CT24 26,73 1314 6,84% + VAC - - - 125,80 - - - 2,03 - 05-mar-18 50 4,96 486 574 3,09
12eb-30  PEPOI000CAUS  SBI2FEB30 1383 86 2,80%+VAC - - = 104,67 - - = 239 - 05-mar-18 50 9,62 9,40 11,07 346
3lened5  PEPOI00OCVES  SB3IENE3S 50,22 1350 7,39% + VAC - - - 157,33 - - - 2,87 - 14-ene-19 51,0 10,94 10,63 16,04 357
12eb-40  PEPOI00OCAV6  SB12FEBAO 1505 256 3,14%+VAC - - = 106,11 - - = 274 - 14-ene-19 80,0 15,78 1536 21,07 3,67
12-ag0-46  PEPOI00OCISE  SBI2AGO46 2352 611 3,83% + VAC - - - 117,64 - - - 2,88 - 24-may-18 150 18,14 17,63 2757 377
12feb-54  PEPOI000CATO  SBI2FEBS4 15,68 431 3,26%+VAC - - : 107,93 - - : 2,88 - 03-feb-17 10 21,71 21,11 35,07 3,87

Duration
Per( Global 19 US715638AW 21 396 7125 101,40 012 001 010 037 72 -80 -298 77 -87 020 020 0,00 020
Per( Global 25 US715638AS19 1793 7,350 122,54 002 011 040 345 0 1 66 10 8 527 518 034 6,60
Pert Global 26 XS1315181708 €1100 2,750 10924 006 029 065 136 1 -4 150 3 6 636 6,28 048 714
Per( Global 27 US715638BUS5 1250 4125 104,60 004 0,02 040 35 1 o 58 4 3 653 641 060 7.71
Pert Global 30 XS1373156618 €1000 3,750 118,16 013 031 081 1,92 1 3 168 -3 - 918 9,09 101 11,19
Per( Global 33 US715638AP79 2188 8,750 149,24 0,01 -0,46 073 4,24 3 132 -3 -4 9,67 9,47 1,20 15,06
Pert Global 37 UST715638AU64 1165 6,550 127,88 001 042 057 432 o 3 139 3 -4 11,56 11,32 1,60 18,42
Per( Global 50 US715638BM30 2545 5,625 119,02 -0,06 -0,52 046 4,50 3 140 -2 -4 16,35 15,99 3,80 32,30
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- . [ Change ] Index composition (%)
index Valu
Sovereign nominal bond index -0,13 -0,46 -03 1,62 5,58 10,93 14,17 14,40 0,00 9,95 14,86 11,12 10,51
Change (bps.) index composition (%)
Index Value Annual yield %
£ 300124 12-Feb-30 12-Feb-40 12-Aug-46 12-Feb-54
Sovereign real bond index 217 06 06 -2,70 0,34 -2,6 0,37 29,25 2,11 37,96 6,35 13,11 10,86
Value Peruvian Sovereign Bond Index Annual Yield
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432 Forwards PEN
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1 18 20 22 24 26 28 30 32 34 3 3B 40 M
PEN Interbank Rates 275 482
Average Life (vears) USD Interbank Rates 175 115
M USD Central Bank: Intervention in foreign exchange market Soles 1USD
/600,00
m—=Dollars Bought m=nolars Sold — Exchange Rate
500,00 15Jan19  143an-19  11an-19  10-Jan-19
Purchases 202
400,00 Sales 214
[300.00 14-Jan-19 11-Jan-19
Pacted
200,00
Redemption
100,00 Forwarc
14-Jan-19 11-Jan-19
0,00 Pacted 376 376 376 221 279 528 352
6an16 15ApE 260116 3Nowi6  13Febl7  24Mayl7  1Sepd?  12Decd?  22Marls 2018 10.0c118 Redemption yre 465 265 209 169 639 s
+ ok b, sdsted utstndig Il s H oo o W s
Soutces: MEF, BCRP, BLOOMBERG, DATATEC.
*Last Trade 130 pm
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