Categoria de Riesgo de Inversiones de Corto y Largo Plazo Profuturo
AFP del grupo Scotiabank

(En miles de Nuevos Soles) Al 31-05-2024

PROO PRO1 PRO2 PRO3

Monto % Monto % Monto % Monto %
I. INVERSIONES LOCALES 1628 250 99.87% 2073 334 42.27% 8 650 503 52.08% 2116 887 55.44%
Instrumentos de Corto Plazo 1613 688 98.97% 6 520 0.13% 120 760 0.73% 27 645 0.72%
CP-1 1613 688 98.97% 6520 0.13% 120 760 0.73% 27 645 0.72%
CP-2 - 0.00% - 0.00% - 0.00% - 0.00%
CP-3 0.00% 0.00% 0.00% 0.00%
CP-4 0.00% 0.00% 0.00% 0.00%
E/V 0.00% 0.00% 0.00% 0.00%
A-1+ - 0.00% - 0.00% - 0.00% - 0.00%
Instrumentos de Largo Plazo 13 875 0.85% 593 988 12.11% 1234 506 7.43% 28 012 0.73%
AAA 13 875 0.85% 7 920 0.16% 24 214 0.15% 71 0.00%
AA - 0.00% 219737 4.48% 303 514 1.83% 7777 0.20%
A - 0.00% 16 784 0.34% 70 324 0.42% 20 101 0.53%
A- - 0.00% - 0.00% - 0.00% - 0.00%
AF - 0.00% - 0.00% - 0.00% - 0.00%
AAF - 0.00% - 0.00% - 0.00% - 0.00%
BBB+ - 0.00% 89 820 1.83% 161 932 0.97% - 0.00%
BBB - 0.00% - 0.00% - 0.00% - 0.00%
A(e) - 0.00% - 0.00% - 0.00% - 0.00%
BBB(e) - 0.00% 57917 1.18% 224 441 1.35% 63 0.00%
B(e) - 0.00% 59 110 1.21% 94 996 0.57% - 0.00%
CCC(e) - 0.00% 15970 0.33% 111 789 0.67% - 0.00%
CC(e) - 0.00% - 0.00% - 0.00% - 0.00%
C - 0.00% - 0.00% - 0.00% - 0.00%
D - 0.00% - 0.00% - 0.00% - 0.00%
E-LP - 0.00% - 0.00% - 0.00% - 0.00%
__ BB(e) - 0.00% 126 729 2.58% 243 296 1.46% - 0.00%
E2 - 0.00% - 0.00% - 0.00% - 0.00%
Cuotas de Participacién de Fondos de Inversion - 0.00% 13 0.00% 459 873 2.77% 165 533 4.34%
AAA 0.00% 0.00% 0.00% 0.00%
AA - 0.00% - 0.00% - 0.00% - 0.00%
A - 0.00% - 0.00% 112 208 0.68% 33678 0.88%
BBB - 0.00% - 0.00% 216 585 1.30% 84 268 2.21%
BB - 0.00% - 0.00% - 0.00% - 0.00%
B - 0.00% - 0.00% - 0.00% - 0.00%
Cccc - 0.00% - 0.00% - 0.00% - 0.00%
E/V - 0.00% 13 0.00% 15099 0.09% 701 0.02%
4 (5) - 0.00% - 0.00% 115 980 0.70% 46 886 1.23%
Instrumentos sin Categoria de Riesgo Equivalente - 0.00% 1471 347 30.00% 6 827 064 41.10% 1 894 550 49.62%
Titulos de Deuda del Gobierno (2) - 0.00% 1033423 21.07% 3659 026 22.03% 1318 0.03%
Certificados Banco Central de Reserva (3) - 0.00% - 0.00% - 0.00% - 0.00%
Fondos Mutuos - 0.00% 187 752 3.83% 379 511 2.28% 27 088 0.71%
Acciones y Valores representativos sobre Acciones - 0.00% 250172 5.10% 2788 527 16.79% 1 866 144 48.87%
Cuenta Corriente 688 0.04% 1467 0.03% 8 300 0.05% 1147 0.03%
II. INVERSIONES EN EL EXTERIOR - 0.00% 2 635 751 53.74% 7 790 731 46.91% 1 662 692 43.55%
Instrumentos de Inversién de Corto Plazo con Equivalencia d - 0.00% - 0.00% - 0.00% - 0.00%
A-1+ - 0.00% - 0.00% - 0.00% - 0.00%
A-1 - 0.00% - 0.00% - 0.00% - 0.00%
CP-1 - 0.00% - 0.00% - 0.00% - 0.00%
CP-2 - 0.00% - 0.00% - 0.00% - 0.00%
A-2 - 0.00% - 0.00% - 0.00% - 0.00%
Instrumentos de Inversién de Largo Plazo con Equivalencia d - 0.00% 1 332 287 27.16% 931 943 5.61% 827 0.02%
AAA - 0.00% - 0.00% - 0.00% - 0.00%
AA+ - 0.00% - 0.00% - 0.00% - 0.00%
AA- - 0.00% - 0.00% - 0.00% - 0.00%
A+ - 0.00% - 0.00% - 0.00% - 0.00%
A - 0.00% - 0.00% - 0.00% - 0.00%
A- - 0.00% - 0.00% - 0.00% - 0.00%
BBB+ - 0.00% 102 076 2.08% 111 804 0.67% 827 0.02%
BBB - 0.00% 127 616 2.60% 154 773 0.93% - 0.00%
BB - 0.00% 1088 903 22.20% 657 705 3.96% - 0.00%
B - 0.00% 13 691 0.28% 7 661 0.05% - 0.00%
Ccc - 0.00% - 0.00% - 0.00% - 0.00%
Acciones Preferentes - 0.00% - 0.00% - 0.00% - 0.00%
AA - 0.00% - 0.00% - 0.00% - 0.00%
A - 0.00% - 0.00% - 0.00% - 0.00%
Instrumentos sin Categoria de Riesgo Equivalente - 0.00% 1283 935 26.18% 6 825 892 41.10% 1 651918 43.26%
Fondos Mutuos (4) - 0.00% 1283935 26.18% 6 769 785 40.76% 1625897 42.58%
Acciones y Valores representativos sobre Acciones - 0.00% - 0.00% 56 107 0.34% 26 022 0.68%
Cuenta Corriente - 0.00% 19 529 0.40% 32 897 0.20% 9 946 0.26%
III. OPERACIONES EN TRANSITO 2160 0.13% 195 420 3.98% 167 674 1.01% 38720 1.01%

TOTAL 1630410 100.00% 4 904 506 100.00% 16 608 908 100.00% 3 818 299 100.00%




