CENTRAL RESERVE BANK OF PERU

IMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Oct. 09, 2017 Oct. 10, 2017 Oct. 11, 2017 oct. 12, 2017 Oct. 13, 2017
1. Commercial bank current account before Central Bank operations 53873 51956 49277 54478 45257
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 299 1310 240 1000 1120 300 200.0 2940 300 1449 1000 2350
Proposals received 167.0 2730 340 208,0 246,0 104,0 370,0 64,0 100,0 3529 100,0 270,0
Maturity 183d 367d 183d 366 d 182d 547d 365d 181d 364d 180d 370d 186d
Interest rate : Minimum 350 350 350 351 350 359 352 349 350 349 355 350
Maximum 350 354 351 351 350 360 354 351 355 350 357 350
Average 350 352 351 351 350 360 353 351 352 ! 356 350
Stock 33262,6 334746 339986 329485 332835
Next maturty CD BCRP (Oct. 12 2017) 12400 12400 9200
D BCRP matured from october 16 to 20, 2017 12400 12400 920,0
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
Mavimur
Average
Stock 2460.0 24600 2460,0 24600 2460,0
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0
Repo BCRP matured from october 16 t0 20, 2017
ii. Auction sale of CDLD BCRP. 2000
Proposals received 307,0
Maturity 61d
Interest rate : Minimum 31
imum 35
Average 33
Stock 21950 21950 21950 23950 23950
Next maturity COLD BCRP (Oct 23, 2017) 200,0 200,0 200,0
CDLD BCRP matured from october 16 to 20, 2017
iv. Auction sale of time deposits in domestic curtency 300.2 14000 5000 16001 300,0 17000 5000 22500 500.1 10119
Proposals received 12823 3056,1 10106 2369,0 966,0 2387,7 1087,0 24354 783,0 10119
Maturity 7d 1d 7d 1d 7d 1d 7d 1d 7d 3d
Interest rate : Minimum 340 2,70 320 300 344 310 335 304 342 3,00
Maximum 349 338 348 323 344 3.30 344 350 349 350
Average 344 331 347 331 344 324 343 328 349 331
Stock 17002 24003 2800.2 38502 31122
Nex maturity of time deposits (Oct. 16 , 2017) 1400,0 1700,0 13121
Time Deposits matured from october 16 to 20, 2017 14000 1700,0 31122
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 16 to 20, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from october 16 to 20, 2017
i Aucion sale of Siap operation i forian cirency
Maturity
Interest rate : Minimum
Mavimur
soc 118131 118131 118131 118131 118131
Next maturity Swap (Nov. 02, 2017) 588,0 588,0 588,0
Swao matured from october 16 to 20. 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 16 to 20, 2017
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 37300 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 16 to 20, 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 16 to 20, 2017
Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
taimum
Average

Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from october 16 to 20, 2017
b. Central Bank foreign currency operations at over-the-counter
i Purchase (millions of US$)
rage exchange rate (S1. USS)
ii. Selling (millions of US$)
Average exchange rate (SI. USS)
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of US$)
ii. 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
ii. Purchase of BTP.

3. Commercial bank current close of the da Si2802 B8RS 2037 8 Zered)
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efective rate) 0,0107% 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 2923 720 1146 710 17
Interest rate 2,25% 225% 2,25% 2,25% 2,25%
5. Commercial bank current account in the BCR at close of the day BEEES) 2Ll BERy L) 2816
& Cumulative average reserve balances in domestic currency (milions of S/) (') 80469 79244 79518 79126 78433
t Cumulative average reserve balances in liabiliies subject to ) 62 61 61 61 60
¢ Cumulative average current account in domesiic curtency (millions of S/) 34247 34247 33215 32658 32205
I account in domest (9% of liabiles subject 10 rese G} 26 25 26 25 25
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 973,0 ! 18520 1852,0 1192,0
Interest rate : Minimum / Maximum | Average 3,50/3,5013,50 3,50/3,50/3,50 3,45/3,55/3,50 3,45/3,55/3,50 3,50/3,50/3,50
b. Interbank operations (foreign currency) 1063 1120 320 160 69.0
Interest rate : Minimum / Maximum | Average 1,25/1,25/1.25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,3011,28 1,30/1,45/1,41
c. Secondary market of CDBCRP and CDBCRP-NR 1663 3058 608.4 150
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 150350
24 month term (amount / average intefest rate)
7. Operations in the foreign exchange (millions of US$) Qe 10012017, OcLR0OJ2017 OELRI012017 e &8 ER OCLRIZ1201
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 206 64,4 419 326
Fiow of foreign exchange position = a+bii -c.i + e +{ 168,7 543 823
a. Spot purchases with non-banking costumers 166.8 239
i Purchases 368,6 1595
i) Sales 2017 1356
b. Forward purchases with non-banking costumers 291 6.2
1791 35,0
1501 12
C. Forward sells with non-banking costumers 156.6 24
. Pacted 2186 849
edempiion 620 873
d. Interbank operations
i spot 504,0 256,2 368,2 991,0
i Foward 100 130 150
. Spot sales due to NDF redemption and swaps 867 2441 686
44,1 715 178.1
1309 3156 246,7
1. Change due to FX options 116 55 103
9. Net operations with other financial institutions 05 02 615
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2683 32720 32654 32607 3,2550

() Preliminar information




