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

(Millions of Soles)

Sep. 18,2017 Sep. 19, 2017 Sep. 20, 2017 Sep. 21, 2017 Sep. 22,2017
1. Commercial bank current account before Central Bank operations 71215 70481 54946 39588 31725
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 2300 1150 135.0 450.0 300 2000 565.0 300 1000
Proposals received 98,0 5220 265,0 2150 600,0 700 2020 7140 1050 346,0
Maturity 183d 183d 358d 357d 182d 533 d 85d 197d 355d 196 d
Interest rate : Minimum 350 3,50 350 350 350 358 3,50 350 351 350
Maximum 350 350 350 352 350 365 3,50 350 353 352
Average 350 3,50 350 351 350 363 3,50 350 353 351
Stock 310427 31627,7 324227 325527 325527
Next maturity CD BCRP (Oct. 02 2017) 200,0 200,0 200,0 200,0 200,0
D BCRP matured from september 25 1o 29, 2017
‘Outcome of the buvina auction sale securites (Reno)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 200,0 2000 200,0 2000 200,0
Repo BCRP matured from seplember 25 (0 29, 2017
ii. Auction sale of CDLD BCRP 1000
Proposals received 170,0
Maturity 60d
Interest rate : Minimum 34
imum 35
Average 35
Stock 21950 21950 21950 21950 21950
Next maturity CDLD BCRP (Oct 23, 2017) 200,0 200,0 200,0 200,0 200,0
CDLD BCRP matured from september 25 to 29, 2017
iv. Auction sale of ime deposits in domesiic currency 4730 2500.0 25353 250.0 2999.9 1609.9 2500.0 13395 1350.0 11180 999.9 9000
Proposals received 583.0 30200 25353 6430 3028,6 16144 26130 13395 1350,0 11180 1534,4 1031,0
Maturity 7d 1d 1d 7d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 335 320 301 348 320 316 335 320 3,03 3,00 271 2,97
Maximum 3,50 350 350 348 350 350 350 3,50 350 350 350 350
Average 348 342 341 348 346 345 348 344 3,49 336 338 340
stock 62583 53328 45625 31010 26229
Next maturity of time deposits (Sep 25 , 2017) 57853 46098 38395 2468,0 23729
Time Deposits maured from september 25 10 29, 2017 62583 46008 38395 24680 26229
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 20000 20000 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0 200,0
Time Deposits TP matured from september 25 to 29, 2017
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
stock
Next maturity COR BCRP ()
CDR BCRP matured from september 25 to 29, 2017
i Auion sle of Swap overaon  forian currrcy
Maturity
Interest rate : Minimum
Maxmum
soc 118331 118331 118331 118331 118331
Next maturity Swap (Sep. 01, 2017) 200 20,0 200 200 200
‘Swao maured from seoiember 25 1o 29. 2017
Vil Auction sale of Swan operation in foreian currency (Exoansion)
Pronosals received
Manri
Interest rate : Minimum
Maxmum
Average
Stock 40500 40500 40500 40500 40500
Next maturiy Swap foreign curency (Oct 03, 2017) 200 200 200 200 200
Swap foreign currency matured from september 25 10 29, 2017
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
‘Swap foreign currency matured from september 25 10 29, 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 25 10 29, 2017
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity Purchase FX Swap ()
FX Swap Purchase curtency matured from september 25 (0 29, 2017
b, Central Bank foreian currency operations at over-the-counter 32
i._Purchase (millons of USS) 10
rage exchange rate (S/. USS) 32
i Selling(millions of USS)
\ge exchange rate (/. USS)
. Oerations with Tesoro Publico (millons of USS)
.. Purchase (millons of USS)
i. Selling (millions of USS)
d. Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP 541 54.1 541 541 54.1
i, Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP
3. Commercial bank current close of the day S SCED ge3.3 e 2820
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0108% 0,0108% 0,0108% 0,0108% 0,0108%
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 595 1715 270 1050 167.0
Interest rate 2,25% 2,25% 2,25% 225% 2,25%
5. Commercial bank current account in the BCR at close of the day SO SERD (£ ey R0
« Cumulative average balances « of ) () 7217.9 73497 70985 70494 69473
balances liabilities subject to reserve requirements) () 57 58 56 56 55
¢ Cumulative average current account in domesiic curtency (millions of S/) 2650,9 2749,9 24716 24392 23558
a (9% of liabiles subject to G} 21 22 20 19 19
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domesic currency) 587.0 487,0 11610 910,8 10490
Interest rate : Minimum / Maximum | Average 3,50/3,5013,50 3,50/3,50/3,50 3,50/3,5013,50 3,50/3,55/3,50 3,50/3,55/3,51
b Interbank operations (foreign currency) 815 1445 1785 3893 1630
Interest rate : Minimum / Maximum | Average 1,70/3,5013.22 3,0003,25/3,20 3,25/3,25/3.25 2,0003,25/3,23 1,70/2,30/2,23
c. Secondary market of CDBCRP and CDBCRP-NR 689.4 666.3 5425
6 month term (amount / average interest rate) 255,0/3,51 430/352 1001352
12 month term (amount / average interes rate) 97,0/357 1184/358 130,0/3.40
24 month term (amount / average intefest rate) 10.2/358
7. Operations in the foreign exchange (millions of US$) SeRRISI20LT S & &I SenRISR20LT Sep 201201 S £ ER
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ a9 1506 15,1 1198 1198
Fiow of foreign exchange position = a +bii -c.i + e +{ 2451 1714 150,6 288 288
a. Spot purchases with non-banking costumers 2170 1522 1971 617 617
4738 4768 4305 3783 3783
256,8 24,7 2334 3166 3166
b. Forward purchases with non-banking costumers 973 5136 822 138 1138
Pacted 1537 106,2 1375 2352 2352
) Redemption 250,9 6198 2196 1214 1214
C. Forward sells with non-banking costumers 9.7 1916 51 233 23
Pacted 2494 1404 2685 1703 1703
3 Redemption 1497 3320 3436 1470 147,0
d. Interbank operations
i spot 613,0
Foward 49,0
. Spot sales due to NDF redemption and swaps 8.7
2904
2028
f. Change due to FX options. 16
9. Net operations with other financial institutions 103
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 3,2480 32480 3,2440 3,2451 32451
() Preliminar information




