CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Sep. 25, 2017 Sep. 26, 2017 Sep. 27, 2017 Sep. 28, 2017 Sep. 29, 2017
1. Commercial bank current account before Central Bank operations 3544,0 39663 3634.2 3676,6 35285
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 2160 300 155 300 1750 2600
Proposals received 170,0 4530 100,0 2055 710 248,0 350,0
Maturity 1924 191d 526d 30d 348d 348d 193d
Interest rate : Minimum 35 350 360 320 355 357 35
aximum 35 350 362 3,50 359 359 36
Average 35 350 360 350 X ! 35
Stock 325827 327987 329742 331792 33439,2
Next maturty CD BCRP (Oct. 02 2017) 200,0 200,0 200,0
D BCRP matured from october 02 to 06, 2017 12000
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2460,0 24600 2460,0 24600 2460,0
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0
Repo BCRP maturedfrom october 02 t0 06, 2017
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 21950 219500 21950 21950 21950
Next maturity COLD BCRP (Oct 23, 2017) 200,0 200,00 200,0 200,0
CDLD BCRP matured from october 02 1o 06, 2017
iv. Auction sale of time deposits in domestic curtency 2503 1000.0 9451 | 2501 10001 1640 13001 11740 789.0 13740 7188 10480 10225
Proposals received 3810 1156,0 9451 | 4610 14080 1640 14575 11740 790,0 1374,0 7188 1048,0 10225
Maturity 7 1d 1d 6d 1d 6d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 317 329 298 343 330 347 330 335 330 3,40 331 338 335
Maximum 3,50 3,50 350 350 350 350 350 350 3.50 350 350 350 350
Average 347 347 344 350 349 330 346 349 345 349 346 349 344
Stock 24454 2964.2 2627.0 27568 27345
Nex maturity of ime deposits (Oct. 02 , 2017) 21955 1963,0 27349
Time Deposits matured from october 02 to 06, 2017 21955 1963.0 27349
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 2000.0 20000 2000.0 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0
Time Deposits TP matured from october 02 to 06, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from october 02 to 06, 2017
i Aucion sale of Stz operation i forian crencu
W
Interest rate : Minimum
Mavimur
soc 118331 118331 118331 118331 118331
Next maturity Swap (Sep. 01, 2017) 200 200 200
Swao matured from octaber 02 to 06. 2017
il Auction sale af Swan onerafion in foreian currency (Exnansion)
Provosals received
aturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500 40500
Next maturity Swap foreign currency (Oct 03, 2017) 20,0 20,0 200
Swap foreign currency matured from october 02 to 06, 2017
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 3730.0 37300 3730.0 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0

Swap foreign currency matured from october 02 to 06, 2017
X Auction FX Swap Sell BCRP.
Proposals received

Maturity
Interest rate : Minimum
taximum
Average
Stock

Next maturity FX Swap Sell ()
FX Swap Sell currency matured from october 02 to 06, 2017
Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
taimum
Average
Stock

Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from october 02 to 06, 2017
b. Central Bank foreign currency operations at over-the-counter
i Purchase (millions of US$)
Average exchange rate (SI. USS)
i Selling _(millions of US$)
verage exchange rate (S1. USS)
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of US$)
i Selling _(millions of US$)
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
i Purchase of BTP.

3. Commercial bank current close of the day AR AEEE0 A Re08 AR

4. Central Bank monetary operations
a. Swap operations o foreign curency.

Fee (daily efective rate) 0,0108% 0,0108% 0,0107% 0,0108% 0,0108%
b. Outcome of the irect temporary buying securites (Repo)

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

Interest rate
d. Overnight deposits in domestic currency 441 1933 6308 1716.0 153,0

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

5. Commercial bank current account in the BCR at close of the day 2 842,7 8649 6628 10450

& Cumulative average reserve balances in domestic currency (millions of S/) (*) 67932 68297 67210 66734 66459
reserve balances in liabilities subject to reserve requirements) (*) 54 54 53 53 52

« Cumulative average current account in domestic currency (millions of S/) 22163 2166,1 21179 20689 20336
a (% of liabilities subject to * 17 18 17 16 16

6. Interbank market and Secondary market of CDBCRP

a. Interbank operations (domestic currency) 995,0 864, 749,0 669,0 9415
Interest rate : Minimum / Maximum / Average 3,50/3,50/3,50 3,50/3,50/3,50 3,50/3,50/3,50 3,50/3,50/3,50 3,50/3,50/3,50
b. Interbank operations (foreign currency) 710 61,0 305 210 270
Interest rate : Minimum / Maximum / Average 1,50/1,50/1,50 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25
. Secondary market of CDECRP and CDBCRP-NR 2431 2211 3380 6254 4246
6 month term (amount / average interest rate) 10,0/3,50 45,0/ 3,50 277,4813,50 327,5/3,50
12 month term (amount / average interes rate) 88,0/355 84,0/3,50
24 month term (amount / average interest rate)

7. Operations in the foreign exchange. (millions of USS) e 28 &R S & &I Sep 1201201 S & &0 e B &R
Flow of foreign exchange postion adjusted by forwards = a+ bi-c+.6+ 1 219 398 1508 393 788
Flow of foreign exchange position = a + biii - c.ii + e + f 15,7 123,7 554 -353 -108,0
a. Spot purchases with non-banking costumers. 52 1252 885 1018

2815 2703 3203 3279
286,6 145,0 2318 4298
427 692 -102,6 1324
104,6 2158 3204 353,7
61,8 146,6 423,0 2213
. Forward sels with non-banking costumers 59 1500 1000 1054
Pacted 96,0 2118 2352 189,8
2 Redemption 90,1 61,8 135,2 84,4
d. Imerbank operations
i. pot 3975 7445
Forward 46,0
e. Spot sales due to NDF redemption and swaps. 178 1383
74.4 58,4
56,6 196,6
f. Change due to FX options 08 23
9. Net operations with other financial insttuions 01 48
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32471 3,2562 3,2701 3,2753 3,2688

() Preliminar information




