CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Sep. 04, 2017 Sep. 05, 2017 Sep. 06, 2017 Sep. 07, 2017 Sep. 08, 2017
1. Commercial bank current account before Central Bank operations 6004,0 66840 68038 84638 7606,
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 30.0 300 30,0
Proposals received 151,0 790 1600
Maturity 190d 547d 36ad
Interest rate : Minimum 36 36 35
aximum 36 38 36
Average 36 37 36
Stock 283884 283834 284184 274334 274334
Next maturity CD BCRP (Sep. 14 2017) 10150 10150 740,0
CD BCRP matured from september 1110 15, 2017 10150 10150 740,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maurity
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0
Repo BCRP matured from september 11 (0 15, 2017
ii. Auction sale of CDLD BCRP 2000 3000 2000 2000 1000
Proposals received 3700 560,0 300,0 350,0 1000
Maturity 59d 61d 61d 61d 61d
Interest rate : Minimum 36 364 365 357 365
imum 37 367 365 363 3,65
Average 37 3,65 365 359 365
Stock 10950 12950 12950 17950 20950
Next maturity CDLD BCRP (Oct 23, 2017) 200,0 200,0 200,0
CDLD BCRP matured from september 11 t0 15, 2017
iv. Auction sale of time deposits in domesiic curtency 10000 950,0 15000 500,0 1000,0 1500,0 5000 11000 25000 10000 18000 (000 5000 10000 5000 50
Proposals received 29305 2936,0 24915 1426,0 21786 3365,0 14435 2380,1 3905.4 12900 20493  [000 5000 10000 5000  S0C
Matrity 1d 1d 1d 1d 1d 7d 1d 1d 7d d i 3d 3d 7d 2
Interest rate : Minimum 3,00 2,90 295 315 290 285 310 2,70 2,90 325 285 o 265 289 324 2
345 315 325 350 305 310 344 298 3,09 355 3,00 ha 298 375 375 3
Average 338 3,06 315 348 300 299 337 2,87 3,00 340 294 6 292 EE 352 3
Stock 19500 30000 36000 63000 75000
Nex maturity of ime deposits (Sep 11, 2017) 1950,0 2600,0 50000
Time Deposits matured from september 11 to 15, 2017 1950.0 26000 75000
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 20000 20000 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0
Time Deposits TP matured from september 11 to 15, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from september 11 to 15, 2017
i Ausion sale of Swan overaton i orian curtency
W
Interest rate : Minimum
‘Matmur
soc 118331 118331 118331 118331 118331
Next maturity Swap (Sep. 01, 2017) 200 200 200
Swan matured from selember 11 (0 15. 2017
il Auction sale of Swan aperation in foreian cirreney (Fxnansion)
Pronosals received
Matity
Interest rate : Minimum
Maxmum
Average
Stock 49500 49500 49500 49500 43500
Next maturity Swap foreign currency (Sep 08, 2017) 600,0 600,0 300,0
Swap foreign currency matured from september 11 to 15, 2017 3000
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0
Swap foreign currency matured from september 1110 15, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from september 11 to 15, 2017
%i. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity Purchase FX Swap ()
FX Swap Purchase curtency matured from september 11 (0 15, 2017
b. Central Bank foreign currency operations at over-the-counter 1975 2622 525 84L1 9053
i._Purchase (millons of USS) 610 810 163.0 2600 2800
rage exchange rate (S/. USS) 32 32 32 32 32
ii.Selling (millions of USS)
rage exchange rate (S/. USS)
. Operations with Tesoro Publico (miions of USS)
i, Purchase (millons of USS)
ii.Selling(millions of USS)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP 541 541 541 541 541
i, Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.

3. Commercial bank current close of the da ced S0 cEmg e Sty

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

Fee (daily efeciive rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0119%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4,30% 430% 4,30% 4,30% 4,30%
. Monetary regulation credit

Interest rate
d. Ovenight deposits in domestic currency 1900 710 2710 800 5400

Interest rate 2,50% 2550% 2,50% 2,50% 2,50%

5. Commercial bank current account in the BCR at close of the day 3L 8882 EEERD S0 BaRp
& Cumulative average reserve balances in domestic currency (milions of S/) (') 77468 81989 8266,7 82801 83497
t Cumulative average reserve balances in liabiliies subject to ¢ 74 65 66 66 67
¢ Cumulative average current account in domesiic currency (millions of S/) 33245 37691 37960 38252 38949

account in domest (9% of liabiles subject to G} 32 30 30 31 31
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) X 13940 10635 X .
Interest rate : Minimum / Maximum | Average 3,75/3,8013,76 3,75/3,8013,76 3,75/3,75/3,75 3,703,75/3,75 3,0013,75/3,46
b. Interbank operations (foreign currency) 570 185 445 130 280
Interest rate : Minimum / Maximum | Average 1,25/1,37/1,29 1,30/1,42/1,34 1,35/1,40/1,36 1,35/135/135 2,00/2,00/2,00
¢. Secondary market of COBCRP and CDBCRP-NR 1300 9079 1 152 1288
6 month term (amount / average interest rate) 2001358 100,0/358 1000/3.58 390/358
12 month term (amount / average interes rate) 1401359
24 month term (amount / average intefest rate)

7. Operations in the foreign exchange (millions of US$) SeRROLE20LT S €0 &I SepR0SR20LT Sep 0012017 SepN07A20L
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 82,1 779 68,2 02 135
Flow of foreign exchange position = a +bii -c.i + e +{ -985 630 1411 4137
a. Spot purchases with non-banking costumers 449 181 92 299

i Purchases 192,0 1925 1754 3472
i) Sales 2369 2105 1846 3771
b. Forward purchases with non-banking costumers 151 1298 1576 2180
Pacted 684 1636 2653 456,3
. Redemption 533 339 107.7 2383
. Forward sells with non-banking costumers A3 4110 13 2082
Pacted 86,2 60 935 153,7
Redemption 875 17,0 76,1 361,9
d. Interbank operations
Spot 2232 367,0 268,0 534,9
. Fowan 50 100 80 550
. Spot sales due to NDF redemption and swaps 12 356 11 1535
128 870 76,1 360,6
16 514 750 207,1
1. Change due to FX options 02 05 07 10
9. Net operations with other financial institutions. 730 -15338 1647 4137
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32383 32381 32365 32360 32347
() Preliminar information




