SUMMARY OF MONETARY AND EXCHAN

CENTRAL RESERVE BANK OF PERU

OPERATIO

(Miions of Soles)

Sep. 11,2017 Sep. 12, 2017 Sep. 13,2017 Sep. 14, 2017 Sep. 15,2017
1. Commercial bank current account before Ceniral Bank operations 84420 90271 89583 95025 80219
2 the day
2. Cenal Bark monetary operations
i, Auction sale f CD ACRP 00 2660 a0 200 w00 saso0 00 a0 oR00 o040 15ad a0 s510 790
Proposals received 1760 5035 1146 9750 5959 8595 11245 2100 3665 5135 2444 7849 6380 8740
Maturity 830 1824 5400 1814 20d 181 | 1820 s9d 1m0  362d 1814 8 181
Iterest rate : Minimum 35 36 361 356 355 352 | 355 357 358  3s5 356 346 342 347
Maimum 36 36 365 358 356 3s8 |35 357 35 355 357 350 350 350
Average 36 36 364 357 356 355 | 355 357 35  3ss 357 350 350 350
Stock 274634 278204 288444 291028 306677
Next maturity CD BCRP (Oct. 02 2017) 7400 7400 7400 2000 2000
BCRP matured from september 18 to 22, 2017 7400 7400 7400
il Outcome of the buins auction sale securies (Repo)
Proposals received
Maturity
Iterest rate : Mirimum
Maimum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 2000 2000 2000 2000 2000
Repo BCRP matured from september 16 0 22, 2017
ii. Auction sale o CDLD ACRP
Proposals received
Maturity
Iterest rate : Minimum
Maimum
Average
Stock 20050 20050 20050 20050 20050
Next maturity CDLD BCRP (Oct 23, 2017) 2000 2000 2000 2000 2000
BCRP matured from september 18 1 22, 2017
iv. Avcton sale of time denosits indomestic crency 0 000 200 o701 | 800 3000 S0 15000 13500 25001 2707 45000 onos R 25001 18790
Proposals received 11270 7221 9553 32692 (11940 52982 10550 15381 15204 3111 27847 51754 28988 40059 16880
Maturity 7d 14 7d 14 | 7a 10 7d 1d 1d 1d 1d 1d 1d 3d 3d
Iterestrate : Minimum 308 29 324 284 | 319 298 344 310 295 310 309 340 330 287 245
Masimum 329 373 329 370 |33 3% 371 372 370 372 375 37 375 350 350
Average 329 305 328 326 | 328 33 35 383 342 350 359 357 365 341 329
Stock 20001 98500 92848 93958 66791
Next matuity o tme deposits (Sep 18, 2017) 6250.1 68500 72848 78958 59201
Time Deposits. matured from september 16 o 22, 2017 82501 83500 77848 78958 6679.1
. Aucton sale o fime denasits T2 in domesic cirrency
Proposals received
Maturity
Iterestrate : Minimum
Masimum
Average
Stock 20000 20000 20000 20000 20000
Next matuity of ime deposis TP (De 19, 2017 2000 2000 2000 2000 2000
Time Deposits TP matured from sepember 18 0 22, 2017
i Aucton sale of CDR RCRP.
Proposals received
Maturity
Iterestrate: Minimum
Masimum
Average
Stock
Nextmaturty COR BCRP
CDR BCRP matured from september 18 0 22, 2017
Vi Aucion sale of Suen coeration i forelon curtency
Pronosais receive
Nianrin,
Interest rate : Mirimum
Miasimim
veraon
Stockc 118331 11831 118331 118331 1A
Next matuity Sviap (Sep. 01, 2017) 200 200 200 200 200
Sun e fiom sertomher 181099 2017
on sale of
Bronnanie raceiued
Manrin,
Iterestrate : Minmum
Masimum
Average
stock 43500 43500 43500 43500 40500
Next matuity Swap oreign currency (Oct 03, 2017) 3000 3000 3000 3000 200
‘Swap foreign curtency malured from seplember 18 {0 22, 2017 3000 3000 3000 3000
ix. Aucion sak of Swan aperation nforeion currency (Sustition)
Proposals received
Maturiy
Iterestrate : Minmum
Masimum
Average
stock 37300 37300 37300 37300 37300
Next matuity Swap oreign currency (Jan 26, 2018) 2000 2000 2000 2000 2000
‘Swap foreign currency matured from seplember 18 {0 22, 2017
. Aucton FX Swan Sell BCRP
Proposals received
Maturiy
Iterestrate : Minmum
Masirum
Average
stock
Nextmaturty FX Swap Sel()
FX Swap Sellcurrency matured from september 18 0 22, 2017
%1 Aucton Purchase FX Sva BCRP
Proposals received
Maturiy
Iterestrate : Minmum
aximum
Average
stock
Next maturty Purchase FX Swap
FX Swap Purchase currency maiured from seplember 18 10 22, 2017
5654 23 2186
i. Purchase (millonsof USS) 1750 100 615
Average exchange rat (S/. USS) 32 32 32
i Seling (milons of USS)
Average exchange ate
. Qoerations with Tesoro Pubico (milions of USS)
i. Purchase (millonsof USS)
i Seling (milons of USS)
. Qoerations atthe Secundary Market o CD BCRP. CD BCRP-NR and BTP 541 541 541 541 541
i. Repurchase of CD BCRP and CD BCRP-NR
i Puchase of BTP
3. Commercial bank current account before close of the day e dexy) 2P e fad)
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dal efective rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0108%
b. Oucome of the direct emporary buying securies (Repo)
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
<. Monetary reguiaton credt
Interest rate
. Overnightdeposits i domesii currency 923 655 211 216
Interestra 2,50% 250% 2,50% 2,50% 2.25%
P i the. theda 23850 15279 15937 13927 12563
. Q) 79103 79525 77004 75725 74807
t % of abit %) 63 63 61 60 59
« 34482 34787 31919 30480 20338
« (6ot o) 28 28 25 24 23
6. Interbank market and Secondary market of CDBCRP
2. Interbank operatins (domestic currencs) 2000 5350 4560 9750
Interestrate : Minimum / Maximum/ Average 375375275 3703.7/3,70 37013,70/3,70 3,50/3,75/3,60
b Interbark operations (oreign currency) 600 480 150 280 795
Interestrate : Minimum / Maximum/ Average 20012301210 2.25/300/250 2,50/2,50/250 3,0013,05/3,05 3.2503,30/3,26
. Secondary market of CDBCRP and CDECRP-NR 510 750 250
& month term (amount/ average interest rate) 4101358 4501357 100/356 700/350
12 month term (amount / average interes rate) 100/356
e ey Sep, 08 2017 Sep, 11 2017 Sep, 12 2017 Sep. 13 2017 Sep. 14 2017
Fowot a 768 10 1017 286 258
Flowf foreign exchange positon =a+ il -cii +e +{ 1670 124 1418 866 1438
2. Spot purchases wit no-barking costumers 2241 1667 1312 986
i Puchases 390 3367 3066 3108
i) Sales 1700 1609 1754 2123
b. Forvard purchases wih norbarking costumers 1813 1888 781 663
i Pacted 2654 2604 2669 1545
i) Redempton 841 716 1929 2207
. Forvard sell wihnon-barking costumers %05 1881 133 450
i Pacted 1140 2225 1616 2361
i) Redempton 235 34 83 1912
4. Interbank operations
i st 1730 2852 3329 4437
i Fomard 1200 1210 570 37,0
. Spot sales due to NDF redempiion and swaps 395 365 217 1847
i Puchases 230 27 1798 826
i) Sales 626 591 2075 2079
1. Change due o FX options: 06 06 40 21
. Net operations with other financia nstiutons 4122 ares 139 665
. Monetary regultion credit
Interest rate
(Source: Datatec) 32332 32310 32340 3.2390 3.2387

() Preiminar information




