CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Oct. 02, 2017 Oct. 03, 2017 Oct. 04, 2017 Oct. 05, 2017 Oct. 06, 2017

1. Commercial bank current account before Central Bank operations 36219 37950 40931 43203 5480,7

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

1. Auction sale of CD BCRP 300 200 300 2000 2510
Proposals received 160,0 118,0 1823 381,0 581,0
Maturity 190d 554d 371d 187d 186d
Interest rate : Minimum 35 36 352 350 35

aximum 35 36 354 351 35

Average 35 36 353 350 35
Stock 332842 332842 333292 325957 32846,7
Next maturity CD BCRP (Oct. 12 2017) 10000 10000 10000 12400 12400
CD BCRP matured from october 09 to 13, 2017 10000 10000 10000 12400

ii. Outcome of the buvina aucion sale securites (Reno) 300.0
Proposals received 300,0
Maurity 1d
Interest rate : Minimum 35

35
Average 35
Stock 24600 27600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 200,0 300,0 200,0 2000 200,0
Repo BCRP maturedfrom october 09 10 13, 2017

ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum

aximum
Average
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 october 090 13, 2017

iv. Auction sale of time deposits in domesiic currency 10098 12009
Proposals received 17255 21674
Matrity 1d 3d
Interest rate : Minimum 29 31

35 34

Average 33 33
stock 10998 12999
Next maturity of ime deposits (Oct. 09, 2017) 10998 12999
Time Deposits matured from october 09 to 13, 2017 10998 12999

v. Auction sale of ime deoosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum

aximum
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 october 09 to 13, 2017
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
‘COR BCRP matured from october 09 to 13, 2017

i Auion sle of Swap operaion n forian curfcy
Vawine
Interest rate : Minimum

‘Matmur
soc 118331 118131 118131 118131 118131
Next maturity Swap (Nov. 02, 2017) 200 588,0 588,0 588,0 588,0
Swan matured from october 09 to 13, 2017
Vil Aucion sale of Swan oeration in foreian currency (Exoansion)
Pronosals received
ity
Interest rate : Minimum
Maxmum
Average
Stock 40500 40500 40500 40500 40500
Next maturity Swap foreign currency (Oct 03, 2017) 20,0 20,0 200 200 200
Swap foreign currency matured from october 09 to 13, 2017
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 7300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 2000 200,0
Swap foreign currency matured from october 0910 13, 2017

X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum

axmum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from october 09 to 13, 2017

. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum

aximum
Average
K
Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from october 09 10 13, 2017
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
rage exchange rate (/. USS)
ii.Selling (millions of USS)
rage exchange rate (S/. USS)
. Onerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
ii.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

il Purchase of BTP.

3. Commercial bank current close of the da EEER CEED oS3 CEDY 20228

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

Fee (dally 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 1500 1737 2500 1854 290

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 SCTE SaL SeLdd ook 20008
& Cumulative average reserve balances in domestic currency (milions of S/) (') 68865 72629 72521 76368 77999
t Cumulative average reserve balances in liabiliies subject to ) 67 67 56 59 60
¢ Cumulative average current account in domesiic curtency (millions of S/) 22434 26097 26359 30232 31963

I account (% of labilities subject to reser G} 22 24 20 23 25
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) . 12780 15556 1230,0 1032,0
Interest rate : Minimum / Maximum | Average 3,50/3,5013,50 3,50/3,50/3,50 3,25/3,55/3,50 3,50/3,55/3,51 3,50/3,50/3,50
b. Interbank operations (foreign currency) 250 368 1223 1213 1510
Interest rate : Minimum / Maximum | Average 1,25/1,30/1.27 1,25/1,3011,26 1,25/1,30/1.25 1,25/1,3011,25 1,25/1,60/1,59
¢. Secondary market of COBCRP and CDBCRP-NR 8180 11 164

6 month term (amount / average interest rate) 5001/3,50 100,0/3,50

12 month term (amount / average interes rate)

24 month term (amount / average intefest rate)

7. Operations in the foreign exchange (millions of US$) SepR2ol 20t OcuR02R2017 st (0 B OcLIOI20L s (5 G
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 541 465 995 54,7 594
Fiow of foreign exchange position = a+bii -c.i + e +{ 648 40,1 02 64,0 60.2
a. Spot purchases with non-banking costumers 265 46,1 375 702 58,9

i Purchases 409,1 2205 2697 2878 326,7

i) Sales 4356 1744 2321 2176 267,8

b. Forward purchases with non-banking costumers 55.2 60.2 158 26
2721 657 1659 193,0
2169 1259 1501 2006
C. Forward sells with non-banking costumers. 105 239 345 34
Pacted 1551 1213 719 1672
edemption 846 974 374 170,4
d. Interbank operations
Spot 4390 5614 346,0
Foward 280 100 200
. Spot sales due to NDF redemption and swaps 391 1226 17,0
716 2436 31,1
1107 121,0 1481
1. Change due to FX options a7 22 94
9. Net operations with other financial institutions 20 68 -9
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2659 3,2699 32670 32583 32546
() Preliminar information




