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20feb-19  PEPO1000TES5  LTP20FEB19 - - - - - - - 2,25 - 05-dic-18

20mar19  PEPO1000TE73  LTP20MAR19 - 321 - - - = 99,69 - - = 225 - 19-dic-18 0,14 0,14 014 2,91
17-abr19  PEPO1000TEB]  LTPI7ABRI9 - 251 - - - - 99,52 - - - 2,26 - 23-ene-19 4 022 021 022 291
22.may-19  PEPOI000TE99  LTP22MAY19 - 299 - - - = 99,30 - - = 2,26 - 28-nov-18 27 0,31 0,31 031 2,93
194un-19  PEPO1000T707  LTP19JUN19 - 175 - - - - 99,13 - - - 2,26 - 12-dic-18 31 039 038 039 294
174u-19  PEP01000T71S  LTP17JUL1Y - 184 - - - = 98,96 - - = 2,26 - 09-ene-19 4 047 0,46 047 2,96
21-ago-19  PEP01000T723  LTP21AGO19 - 149 - - - - 98,74 - - - 2,26 - 05-dic-18 22 057 055 057 2,98
18-sep19  PEPOIOOOT731  LTPISSEP19 - 73 - - - = 98,57 - - = 2,27 - 19-dic-18 21 0,64 0,63 064 3,00
1600019 PEPOI000T749  LTPI6OCTI9 - 50 - - - - 98,39 - - - 227 - 19-nov-18 1 072 071 072 3,02
20m0v-19  PEP0I000T7S56  LTP20NOVI9 - 25 - - - = 98,18 - - = 2,27 - 28-nov-18 35 0,82 0,80 082 3,04
04-dic-19 _ PEP01000T764 _ LTPOADIC19 - 15 - - - - 98,09 - - - 227 - 12-dic-18 15 086 084 0,86 3,05
12-ago20 PEP01000CY33  SB12AGO20 36,22 1574 7,840 107,08 107,14 107,10 107,07 3,05 301 3,05 305 2 29-ene-19 64,3 145 141 154 411
12-sep-23  PEPO1000CAN3 SB12SEP23 19,97 5887 5,200 102,34 102,43 102,43 102,43 4,61 4,59 4.6 4,59 1 29-ene-19 2,0 415 3,97 4,62 5,09
12.ag024 PEPOI000CAWA  SBI2AGO24 26,33 11217 5,700 103,78 103,88 103,78 103,81 4,90 4,88 4,90 4,89 8 29-ene-19 20,0 479 457 554 529
12-ag026  PEP01000CO)Y  SB12AGO26 37,88 12515 8,200 17,70 117,77 17,77 117,82 531 530 5,30 529 20 29-ene-19 122,0 582 5,53 7,54 5,67
12.a028 PEPOI000CSD1  SBI2AGO28 29,33 14 246 6,350 10530 10537 105,30 105,41 5,62 5,61 5,62 5,60 17 29-ene-19 160,0 7,27 6,88 954 596
12feb-29  PEPOI000CSF6  SBI2FEB29E 4,70 10 350 5,940 10261 102,92 102,16 102,20 5,65 561 5,65 564 1 29-ene-19 263 763 722 10,04 6,01
12.ag031 PEP01000CAG7  SBI2AGO3L 32,11 14202 6,950 10898 109,03 108,93 109,03 593 592 593 592 14 29-ene-19 86,5 863 814 12,54 619
12-ag032 PEPOI00OCSE  SB12AGO32 28,41 12283 6,150 101,47 101,57 101,47 101,49 5,99 598 5,99 599 6 29-ene-19 10,0 9,29 876 13,54 6,27
12.ag0-37 PEP01000C2Z1  SBI2AGO37 31,88 11175 6,900 107,58 107,69 107,69 107,78 6,21 6,20 6,20 619 9 29-ene-19 25 10,87 10,23 18,54 646
12feb42  PEPOIOOOCALT  SBI2FEBA2 31,64 4443 6,850 106,70 106,82 106,70 106,70 6,30 629 6,30 6,30 8 29-ene-19 16,5 12,07 11,35 23,04 6,54
12feb-55  PEP01000C4S2  SBI2FEBSS 31,02 2272 6714 10364 10565 103,78 103,78 6,46 632 6,45 6,45 2 29-ene-19 20,0 14,09 13,23 36,04 6,64
1300124 PEPOI000CTS9  SB13OCT24 29,76 1314 6,84% + VAC - - - 125,38 - - - 2,07 - 05-mar-18 50 4,92 4,82 571 3,09
12/eb30  PEPO1000CAUS  SBI2FEB30 14,78 86 2,80%+VAC - - = 104,47 - - = 2,40 - 05-mar-18 50 9,59 9,36 11,04 346
3lene35 PEPOI0OCVES  SB3IENE3S 53,45 1350  7,39% + VAC - - - 157,35 - - - 2,87 - 14-ene-19 51,0 10,91 10,60 16,01 357
12feb40  PEPO1000CAV6  SBI2FEBAO 16,09 256 3,14%+VAC - - = 103,81 - - = 2,88 - 14-ene-19 80,0 15,68 15,24 21,04 367
12.ag0-46  PEP01000CISS  SBI2AGO46 2514 611  383%+VAC - - - 116,45 - - - 293 - 24-may-18 15,0 18,05 17,54 27,54 377
12feb54  PEPOI000CATO  SBI2FEBSA 16,77 431 3,26%+VAC - - : 106,21 - - = 2,96 - 03-feb-17 1,0 21,56 20,94 35,04 3,87

Saldo vigente Cupén Precio diferencial Vida media
Millones % compra/ venta (Pb) JE— af
Perti Global 19 US715638AW21 396 7125 101,26 0,09 0,02 0,41 77 112 -298 75 -110 0,17 0,17 0,00 017
Perti Global 25 US715638AS19 1793 7350 123,03 X 047 034 336 1 8 65 17 9 5,40 531 034 6,57
Perti Global 26 XS1315181708 €1100 2750 110,09 0,69 054 124 0 -10 142 0 8 6,34 6,26 0,49 711
Perti Global 27 US715638BUS5 1250 4125 10521 057 028 342 1 8 56 2 4 6,50 6,39 0,60 7,68
Perti Global 30 XS1373156618 €1000 3,750 118,89 0,55 0,74 1,85 0 -5 167 [ 2 9,16 9,07 1,01 11,16
Perti Global 33 US715638AP79 2188 8750 150,20 0,87 064 417 1 5 131 2 4 9,66 9,46 120 15,03
Perti Global 37 US715638AU64 1165 6550 128,95 0,90 056 424 0 - 139 3 4 11,56 11,32 1,60 18,39
Perti Global 50 US715638BM30 2545 5625 120,33 ¥ 1,20 052 4,43 1 -6 139 1 4 16,40 16,04 3,83 32,27
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Reng % Curva de rendimiento: Délag y Sol Moneda spot CambIO[6)
5,92 " 6,45
6
. Sol (Soles / Dolar)
A 443
3
2 Sol (Soles / Dolar)
1 ~-Soberanos (Soles) ~ ~#=Globales (Dolares) Plazos
0 Tasas de interés (%)
‘s v % s m % n w w m % s s s wm s w % g g 57 a3 =5
Tasa interbancaria soles % 2,75 3,58 4,82 4,93 5,06 535
Vida media(afos) Tasa dolares % 175 022 115 164 1,76 2,02
MM usD Banco Central: Intervencion en el mercado cambiario Soles /USD

leo000 Operaciones en el mercado cambiario con el piblico (millones de US$)
. =Compra de ddlares  mmVenia de dolares  —Tipo de cambio

/500,00 & Mercado spot

29-Jan-19 28-Jan-19
290 290
353 353

23Jan-19  22-Jan-19

l400,00

300,00

Compras Forward o ane10) 28-Jan-19

24-an-19  23Jan-19  22-Jan-19

l200,00 : Pactadas 128 128 328 181 384 73 80
Vencidas 174 174 13 172 11
o000 Ventas Forward
I ) g entas Forwar 29-Jan-19 28-Jan-19 24Jan19  23Jan19  22-Jan-19
0,00 ! 250
I5enels  26.abr16  04agols  14nowls  224eb17  02iuni7  12sepl7  2dicl7  02abr1s  1lud8  190ct18  29-ene-1d Pactadas 21 231 42 405) 238 79 250

Vencidas 136 136 540 210 114 4 114

* Ulima neaociacién 1:30 om
*+ Para mavor informacion resoecto a la valorizacién de los bonos v letras ouede consultar en: htto://www.mef.aob.ne/contenidosftesoro publaestion act pas/Manual valorizacion instrumentos del Tesoro.odf
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Global Bonds

20mar-19  PEPOI000T673  LTP20MAR19 321 - - - = - - = - 19-dic-18 21 014 014 014 291
17-abr19  PEP01000TE81  LTPI7ABR19 246 - - - - 99,52 - - - - 23-ene-19 4 022 021 022 291
22-may-19  PEPO1000T699  LTP22MAY19 299 - - - = 99,30 - - = - 28-nov-18 27 031 031 031 2,93
19jun19  PEPOI000T707  LTPISJUN19 175 - - - - 99,13 - - - - 12-dic-18 31 039 0,38 0,39 294
174u-19  PEPOI00OT7IS  LTPI7JULI9 184 - - - = 98,96 - - = - 09-ene-19 a 047 0.46 047 2,96
21:ago-19  PEPOI000T723  LTP2IAGO19 149 - - - - 98,74 - - - - 05-dic-18 22 057 0,55 057 2,98
18-sep19  PEP01000T731  LTPISSEP19 73 - - - = 98,57 - - = - 19-dic-18 21 0,64 0,63 064 3,00
160ct19  PEPOI00OT749  LTP160CTIO 50 - - - - 98,39 - - - - 19-nov-18 1 072 071 072 3,02
20m0v-19  PEP01000T7S6  LTP20NOVI9 25 - - - = 98,18 - - = - 28-nov-18 35 082 0.80 082 3,04
04-dic-19  PEPOI000T764  LTPOADICIO 15 - - - - 98,09 - - - - 12-dic-18 15 086 084 086 3,05
12-ag0-20 PEPOI000CY33  SB12AGO20 36,22 1574 7,840 107,08 107,14 107,10 107,07 3,05 3,01 3,05 3,05 2 29-ene-19 64,3 145 141 154 411
12-sep-23  PEPOI0OCAN3  SBI2SEP23 19,97 5887 5,200 102,34 102,43 102,43 102,43 4,61 4,59 46 4,59 1 29-ene-19 20 415 397 4,62 5,09
12-ag0-24 PEPOI00OCAW4  SB12AGO24 26,33 11217 5,700 103,78 103,88 103,78 103,81 4,90 4,88 4,90 4,89 8 29-ene-19 400 479 457 554 5,29
12-ag0-26  PEP01000CO)9  SB12AGO26 37,88 12515 8,200 117,70 17,77 17,77 117,82 531 5,30 530 529 20 29-ene-19 1220 582 553 754 5,67
12-ag0-28  PEPO1000CSDL  SB12AGO28 29,33 14 246 6,350 105,30 105,37 105,30 105,41 562 561 562 5,60 17 29-ene-19 160,0 727 6,88 954 5,96
12eb-29  PEPOIOOOCSF6  SBI2FEB29E 470 10350 5,940 102,61 102,92 102,16 102,20 5,65 561 565 564 11 29-ene-19 263 7,63 7,22 10,04 6,01
12-ag0-31  PEPO1000C4G7  SB12AGO3L 3211 14292 6,950 108,98 109,03 108,93 109,03 593 592 593 592 14 29-ene-19 86,5 863 814 12,54 6,19
12-ag0-32  PEPOI00OCSES  SB12AGO32 28,41 12283 6,150 101,47 101,57 101,47 101,49 5,99 598 5,99 599 6 29-ene-19 10,0 9,29 876 13,54 627
12-ag0-37  PEPO1000C2ZL  SB12AGO37 31,88 11175 6,900 107,58 107,69 107,69 107,78 621 620 6,20 6,19 9 29-ene-19 445 10,87 10,23 18,54 646
12feb-42  PEPOI000CAL7  SBI2FEBA2 31,64 4443 6,850 106,70 106,82 106,70 106,70 630 6,29 6,30 6,30 8 29-ene-19 165 12,07 11,35 23,04 654
12eb-55  PEPOI000CAS2  SBI2FEBSS 31,02 2272 6,714 103,64 105,65 103,78 103,78 6,46 632 645 645 2 29-ene-19 20,0 14,09 13,23 36,04 664
130ct24  PEPOIOOOCTEY  SBI30CT24 29,76 1314 6,84% + VAC - - - 125,38 - - - 2,07 - 05-mar-18 50 4,92 482 571 3,09
124eb-30  PEPOI000CAUS  SBI2FEB30 14,78 86 2,80%+VAC - - = 104,47 - - = 240 - 05-mar-18 50 9,59 9,336 11,04 346
3leneds  PEPOI00OCVES  SB3IENE3S 5345 1350 7,39% + VAC - - - 157,35 - - - 2,87 - 14-ene-19 51,0 10,91 10,60 16,01 357
12eb-40  PEPOI000CAV6  SB12FEBAO 16,09 256 3,14%+VAC - - = 103,81 - - = 288 - 14-ene-19 80,0 15,68 1524 21,04 367
12-ag0-46  PEPOI000CISE  SB12AGO46 2514 611 3,83% + VAC - - - 116,45 - - - 2,93 - 24-may-18 150 18,05 17,54 2754 377
12-feb-54  PEPOI00OCATO  SBI2FEBS4 16,77 431 3,26%+VAC - - : 106,21 - - : 2,96 - 03-feb-17 10 21,56 20,94 3504 3,87
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Per( Global 19 US715638AW 21 396 7125 101,26 013 0,09 0,02 041 77 112 -298 -75 -110 017 017 000 017
Per( Global 25 US715638AS19 1793 7,350 123,03 008 047 034 336 1 8 65 17 9 540 531 034 6,57
Pert Global 26 XS1315181708 €1100 2,750 110,09 001 069 054 124 0 -10 142 0 8 634 6,26 049 711
Per( Global 27 US715638BUS5 1250 4,125 105,21 005 057 028 34 1 8 56 2 -4 650 6,39 060 7.68
Pert Global 30 XS1373156618 €1000 3,750 118,89 001 055 074 185 0 5 167 0 2 916 9,07 1,01 11,16
Per( Global 33 US715638AP79 2188 8,750 150,20 011 0,87 0,64 417 -1 -6 131 2 -4 9,66 9,46 120 15,03
Pert Global 37 UST715638AU64 1165 6,550 12895 0,06 090 056 424 0 6 139 3 -4 11,56 11,32 1,60 18,39
Per( Global 50 US715638BM30 2545 5,625 120,33 021 1,20 052 4,43 -1 -6 139 1 -4 16,40 16,04 3,83 32,27
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Index composition (%)

0

110l 19.0ct 29-Jan

Index Valu nn, ]
Sovereign nominal bond index 306 -0,08 0,08 <124 -0,2 -0,6 5,58 10,93 14,17 14,40 9,95 14,86 11,12 10,51
Change Change (bps.) index composition (%)
Index Value Annual yield %
Weekly 4 Weekly [ERITET) 300124 12:Feb-30 319an-35 12-Feb-40 12-Aug-46 12-Feb-54
Sovereign real bond index 216 -01 03 -2,07 0,05 -0,1 0,38 29,32 2,11 38,17 6,24 13,04 10,74
Value Peruvian Sovereign Bond Index Annual Yield
(Base december 30, 2004 = 100) % % Peruvian Bonds %
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100 15 0 0
0LFeb16 13:May-16 26-Aug16 13.06c:16 22:Mar17 0610117 01.06c17 15-Mar18 282018 1200118 20-Jan19 26Apr16  04AUg16  14Novls  22Feb17 0217 12Sepl7  2LDecl?  02-Aprl8  11Ju8 100018 29-Jan19
Y% Peruvian Yield Curve: Dollar and Sol Currency Change (%)
7
6 645
. Sol (Soles / Dollar)
443
4
Forwards PEN
3
2 Sol (Soles / Dollar)
1
o Tenors
0 == — Interest Rates (%)
N 6 8 10 12 14 16 18 2 2 24 2 28 3 3 3 36 38 40 1w im
PEN Interbank Rates 275 3,58 4,82 4,93 5,06 5,35
Average Life (Years) USD Interbank Rates 1,75 0,22 115 164 176 2,02
1 USD Central Bank: Intervention in foreign exchange market soles/USD Operations in the foreign exchange market with non-banking costumers (millions of USS)
/600,00 360
m—=Dollars Bought m=nolars Sold — Exchange Rate 350
500,00 340 250an-19  24-Jan-19 220an-19  21-Jan-19
330 Purchases 303
400,00 320 Sales
310 Forward purchases
300,00 3,00 24-Jan-19 22-Jan-19 21-Jan-19
Pacted
200,00 280
280 Redemption
100,00 270 Forwar
2,60 25Jan-19  24-Jan-19 22an-19 21-Jan-19
000 1 250 Pacted 231 231 421 408 238 79 259
15016 26Apes  4Augds  l4Nowls  22Feb17 2un17 128ep17  21Dec? 2Ap-18 1048 10.0c18  290an1d Redemption 136 136 40 210 14 4 14
Soutces: MEF, BCRP, BLOOMBERG, DATATEC.
*Last Trade 130 pm
oennian R ——— oxbloeston act nasMaral valerizaion insimentos del Tesoro.odf




