CENTRAL RESERVE BANK OF PERU
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Oct. 30, 2017 Oct. 31, 2017 Nov. 02, 2017 Nov. 03, 2017
1. Commercial bank current account before Central Bank operations 35107 47632 3809,9 3864,2
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i, Auction sale of CD BCRP 300 144.0 300
Proposals received 930 144,0 1170
Maturity 190d 190d 371d
Interest rate : Minimum 351 350 36
imum 352 362 36
Average 352 355 36
Stock 33676,9 33676,9 33706,9 337069
Next maturity CD BCRP (Nov. 07 2017) 900,0 900,0 900,0 900,0
CD BCRP matured from november 06 to 10, 2017 19200
il. Outcome of the buvina auction sale secuites (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 2000 2000 200,0 2000
Repo BCRP matured  from november 06 to 10, 2017
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 19000 19000 19000 17000
Next maturity CDLD BCRP (Nov. 07, 2017) 200,0 200,0 200,0 500,0
CDLD BCRP matured from november 06 to 10, 2017 200,0 200,0 200,0 800,0
iv. Auction sale of time deoosits in domestic currency 23601 30076
Proposals received 23601 30076
Maturity 1d 2d
Interest rate : Minimum 32 32
Maximum 35 35
Average 33 34
Stock 37600 30076
Next maturity of time deposits () 3760,0 30076
Time Deposits matured from november 06 10 10, 2017 37600 30076
v. Auction sale of time deosits TP in domesiic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
stoc 20000 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0
Time Deposits TP matured from november 06 to 10, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured ffom november 06 to 10, 2017
vi. Auction sale of Swap operation in foreian currency
e
Interest rate : Minimum
Maximum
sosk 118131 118131 112251 112251
Next maturity Swap (Nov. 10, 2017) 588,0 588,0 1250 1250
Swan matured from november 06 to 10. 2017
Vil Auction sale of Swao oberation in foreian currency (Expansion)
ronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0 500,0
‘Swap foreign currency matured from november 06 to 10, 2017
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0
‘Swap foreign currency matured_from november 06 1o 10, 2017
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from november 06 t0 10, 2017
%. Auction Purchase FX Swa BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase currency matured from november 06 o 10, 2017
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
rage exchange rate (S/. US$)
il Selling  (millions of USS)
werage exchange rate (S/. USS)
c. Oerations with Tesoro Publico (millons of USS)
i. Purchase (millions of USS)
il Selling  (millons of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP 54.1 54.1 54.1 54.1
i, Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP

3. Commercial bank current account before close of the day G0 SCE0 L) g9

4. Central Bank monetary operations
. Swap operations of foreign currency.

Fee (dally efective rate) 0,0108% 0,0116% 0,0108% 0,0108%
b. Outcome of the direct temporary buying securites (Repo)

Interest rate 4,30% 4,30% 4,30% 4,30%
. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency 2012 5118 4084 600.0

Interest rate 2,25% 2,25% 2,25% 2,25%

5. Commercial bank current account in the BCR at close of the day G SR ey ge9
f domest « of ) () 67318 68237 69289 71101
v domest O of to resene ©) 52 52 61 60
< « ofs)) 21134 21862 22626 24373
 Cumulative average current account to resene o 16 17 20 21

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic currency) 941,0 741,0 1653,0 13196
Interest rate : Minimum / Maximum | Average 3,50/3,50/3,50 3,50/3,50/3,50 3,50/3,55/3,51 3,50/3,55/3,51
b. Interbank operations (foreign currency) 300 445 364 540
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 1,25/1,251,25 1,25/1,251,25 1,25/1,25/1,25
. Secondary market of COBCRP and CDBCRP-NR 425
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) OcLR27R201T OcLRSOI20LT OcLRSII20LT oy 10212017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 1157 85,0 54,0 546
Flow of foreign exchange position =+ bii-ciii+e+1 1233 35
2. Spot purchases with non-banking costumers 1352 205

i, Purchases 3382 3136
i) Sales 203,0 2931
b. Forward purchases with non-banking costumers 1763 99.7
i, Pacted 1696 3464
ii.-) Redemption 346,0 246,7
C. Forward sells with non-banking costumers 298 45,0
i, Pacted 974 3615
ii. Redemption 67,6 3164
d. Interbank operations
i P 4830 5220 4845
i Foward 70 10 630
. Spot sales due 1o NDF redemption and swaps. 1815 133 6.1
i, Purchases 1505 1221 279.4
i) Sales 341,0 1088 2334
f. Change due to FX options 87 11 35
9. Netoperations with other financial institutions. 450 05 04
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32473 3,2506 32483 32430

() Preliminar information




