CENTRAL RESERVE BANK OF PERU

Nov.05, 2018 Nov.06, 2018 Nov.07, 2018 Nov.08, 2018 Nov.09, 2018
L Commercil bank curren account before Cantra Bank operatons 20091 st 4wz 51289 54855
a Conval Bank ey operaons.
Proposalsroceved 220 2092 aws w0 smo 6550
i 154 sisg Jed a2 w30
terost e Minirum. 263 303 22 28 2 201
asimum 265 305 285 285 26t 282
265 305 205 28 26 28
Sock 2006 P 240025 Ty L6
N matuty CD BCR (ot 42018) 156100 1000
cD BCRP mared. rom november 06 10 09, 2018 1561 00
Proposalsreceved 20500 25250 300
waurty 19 1a
erest e Wi 281 275 8
02 30 290
Average 208 289 288
st 82000 55000 47000 47000 47000
Nt matuty Repo (0. 21, 2018) 300 00
Ropo BCRP rom november 06109, 2018
terest e Minirum.
Avorage
N maturty CDLD BORP ()
CDLD BCRP matsed. trom noverber 081009, 2018
Proposals receved 16655 16414
aurty 10 3d
e pe— 190 200
asimum 269 207
244 221
sock 10000 000
Nest matuyof e deposts (A 21, 2018 ) 7000
“Tine Daposs mature rom november 05t 09, 2018 00
—
terest e Minirum.
[
Sock 28000 26000 28000 26000 20000
Nest matutyof e deposts TP (0ct 24,2018 000 a0
e Deposs TP matrea fom novenber 06 1008, 2018
Proposals receved
aurity
[Lespm—
erige
st
N matuty COR BCRP ()
i o B s i o 8%
st e i
N maturty Swap (g, 24,2018) 5000 S0
terast e Minirum.
Avorage
Sock 1500 1500 1500 1500 1500
Nt matuty Swap oreign curency (S 14,2018) 1500 1500
‘Sap oreon cunency matured.fom noveber 0610 09,2015
Proposals recehed
vty
e pm—
s
erige
Sk 18000 18000 18000 18000 18000
Nt matuy Swap oreig cuency (30 22, 2018) 2000 200
Swap foregn curency matured. fom noverber 06 09,2018
Proposalsreceved 10250 st60
vttty 0d wd
terest st Winirum. 150 o
[ 188 200
Average 175 187
sock 20850 40850 amso 39850 az850
N matury FX Suap 591 (0ct 15, 20 a0 a00
Fx Swap Sl cutency matured.rom novembe 06 0 09, 016 00
Propusas recened
;
rest e Winirum
s
Average
Sk
Nest matury Purchase P Swap 0
X Swap Purchase curency maured.fm noverber 0 10 09,2015
1 Puschase (milons of US§)
Auerage exhange rat (1. USS)
. Seling(raons of USS)
(st.Us3)
1 Puschase milons of Uss)
i Sal
1. Repurchasaof CD BCRP and CD BCRP-AR
e 20501 st 43572 asmo asass
4 Contra Bank monetary operatons
. Suap opersions o regn
oo (caty secivera) o005 o01045% o018 001045 00094%
1. Ouicome o the e temporay buyig seures (Repo)
et e 330% 330 330% 330 3300
& Monetay reqlaton creok
terest e
& Ovemigh deposis n domeste curency 200 200 00 250 200
st e L50% 150 L50% 150 150%
5. Commetcial bank curent accountn the BCR a lose of the day. e R} e 2 =D D
a7 Tana7 o011 7o 0843
' 51 54 1 56 57
1 Cumiave averagecurent accountndemasicurency (rlons o ) 23318 25020 28280 2002 31108
L 16 18 . . ¥
. nertank masket ana Secondary market of CDBCR?
f— - 13020 12807 15370 12807 11200
st ot Wi | Masimum) Avrsge 275280276 275280276 2750285277 2750280276 275280276
[ ion curency) 1250
) 225225225 225225225 2250225225 22502250225 2280225225
B maretof COBCRP 3nd COBCRP-AR
5 month e amount verage erest
12 monthterm (amount
oct. 31 2018 Nov. 05 2018 Nov. 06 2018 Nov. 07 2018 Nov. 08 2018
Flow ot foragn echang postion ajusied oy forwards. = .+ 511+ 1 50 ) w7 £ 151
Flow ot oren exchange poston =a-+bi-c e+ 309 al 500 70 1536
- Spot urchases i non-banking costrers anL 232 25 13 X
L puchases 236 2560 209 214 3336
i Saks s w22 2u54 251 75
. Forward purchases wih nonarking cosumers R
L paa 168 114 1512 3202 a1
i3 Redampton a7 34 304 232 5453
. Forvard sols wih o barking costurers 25 668 620 n
L paced 80 2102 urs g} 339
i3 Rederpton 2154 1435 a0 privs 7265
4 etank opratons
L s 1308 12350 13029 12060 12070
i 20 160 80 150
e Spot ses e 0 NDF rdeton nd swaps 07 43 w07 1921 221
© puchases 2132 1407 24 s 7o
i Saks 1525 1850 17 288 w70
1. Change due 0 X optors 36 03 08 05 28
9 Netoperatons it otvr fnancil sttt 873 213 e 1037 61
. Monetary repston cre
nose 33675 33616 3am0 33643 3369
Coe




