CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Oct. 16, 2017 oOct. 17, 2017 Oct. 18, 2017 Oct. 19, 2017 Oct. 20, 2017
1. Commercial bank current account before Central Bank operations 3680.6 36469 33459 3760,1 35726
2. Monetary and exchange Central Bank operations before close of the day

a. Central Bank monetary operations
1. Auction sale of CD BCRP 209 1500 1250 200 145.0 300 150.0 1000
Proposals received 138,0 3970 254,0 105,0 265.0 600 235,0 1724
Maturity 183d 183d 1824 540d 181d 364d 180d 88d
Interest rate : Minimum 350 3,49 35 359 3,50 350 351 34
aximum 350 355 35 359 351 355 351 35
Average 350 351 35 359 351 355 351 35
Stock 334634 335884 337634 330384 331384
Next maturity CD BCRP (Oct. 12 2017) 920,0 920,0 920,0 1455 1455
CD BCRP matured on actober 2310 27 2017 920,0 920,0 920,0
ii. Outcome of the buvina auction sale securites (Reno)
Proposals received
Maurity
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 19, 2017) 200,0 200,0 200,0 200,0 200,0
Repo BCRP matured on october 23,0 27 2017
ii. Auction sale of CDLD BCRP 200.0
Proposals received 620,0
Maturity 61d
Interest rate : Minimum 32
aximum 34
Average 33
Stock 23950 23950 23950 25950 25950
Next maturity CDLD BCRP (Oct 23, 2017) 200,0 200,0 200,0 200,0 200,0
CDLD BCRP matured on october 23,10 27 2017
iv. Auction sale of time deposits in domesiic currency 3001 1150.0 2009 1350.0 400.0 1150.0 199.9 2450.0 100.1 2100.0
Proposals received 648.0 1536,2 1082,7 2006.8 7445 1204.4 714,0 2480,0 416,0 21065
Matrity 7d 1d 7d 1d 7d 1d 7d 1d 7d 1d
Interest rate : Minimum 345 315 339 2,98 340 3,07 329 31 334 303
349 332 347 333 343 3.40 344 348 342 349
Average 348 328 345 326 343 330 341 336 339 339
Stock 32502 325041 31501 41500 34000
Nex maturity of ime deposits (Oct. 20 , 2017) 1650,0 1650,0 1650,0 29501 24001
Time Deposits matured on october 23,10 27 2017 2950.1 2650.1 21501 29501 34000
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aimum
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 on october 23,10 27 2017
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
COR BCRP matured on october 23,t0 27 2017
i Auion sle of Swap overaion i ofian curfency
Pronaals e
Interest rate : Minimum
‘Matmur
soc 118131 118131 118131 118131 118131
Next maturity Swap (Nov. 02, 2017) 588,0 588,0 588,0 588,0 588,0
Swan matured on october 2310 27 2017
Vil Aucion sale of Swan operation 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) 500,0 500,0 500,0 500,0 500,0
Swap foreign currency matured on actober 23,10 27 2017
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
Swap foreign currency matured on october 23,10 27 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured on october 23,10 27 2017
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
stock
Next maturity Purchase FX Swap ()
FX Swap Purchase curtency matured on october 23,0 27 2017
b, Central Bank foreian currency operations at over-the-counter 32
i._Purchase (millons of USS) 10
Average exchange rate (S/. US$) 32
ii.Selling(millions of USS)
\ge exchange rate (. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
ii.Selling(millions of USS)
d. Operations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP 541 541 541 541 54.1
i Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.

3. Commercial bank current close of the da 2008 2520 S0 0 £8E5

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

Fee (daily efective rate) 0,0108% 0,0108% 0,0108% 0,0109% 0,0109%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 430% 430% 4,30% 4,30% 4,30%
. Monetary regulation credit

Interest rate
d. Ovenight deposits in domestic currency 1261 1406 556.6 316 439

Interest rate 2,25% 225% 225% 2,25% 2,25%

5. Commercial bank current account in the BCR at close of the day SE2E SRR SR ) S0

« Cumulative average balances in « ofs) () 76718 77384 7566.7 74682 73741
reserve balances liabilities subject to reserve requirements) () 59 59 58 57 56

¢ Cumulative average current account in domesiic curtency (millions of S/) 30207 30740 29120 28373 27598
a (9% of liabiles subject to G} 23 24 22 22 21

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic curency) 10400 X 1506,0 10340 1096,0
Interest rate : Minimum / Maximum | Average 3,50/3,5013,50 3,50/3,5013,50 3,50/3,5013,50 3,50/3,50/3,50 3,50/3,50/3,50
b. Interbank operations (foreign currency) 225 210 600 1280 220
Interest rate : Minimum / Maximum | Average 1,25/1,30/1.28 1,25/1,25/1.25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25
c. Secondary market of CDBCRP and CDBCRP-NR 450 1100
6 month term (amount / average interest rate) 40,313,550
12 month term (amount / average interes rate) 401355
24 month term (amount / average intefest rate)

O (millions of USS) oct, 13 2017 Oct, 16 2017 oct, 17 2017 Oct, 18 2017 Oct, 19 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 307 578 124 1014 43
Fiow of foreign exchange position = a +bii -c.i + e +{ 1285 45,1 700 334 193
a. Spot purchases with non-banking costumers 461 1631 39.8 310

i Purchases 468,2 323,0 246,7 2595
i) Sales 5142 160,0 206,8 2285
b. Forward purchases with non-banking costumers 1315 624 7.0 -198.2
i Pacted 1638 1306 161,1 217,0
ii. Redemption 323 193,0 90,1 4152
. Forward sells with non-banking costumers 357 42,9 9.3 2206
Pacted 1919 2999 158,1 1996
ii. Redemption 156,2 257,0 1488 4202
d. Interbank operations
i spot 409,0 4617 6219 615,7 907,8
i Foward 130 250 60 270 110
. Spot sales due to NDF redemption and swaps 218 547 489 40,0 171
370 755 1284 1244 3927
92 1302 795 845 3757
1. Change due to FX options 20 25 Eh 63 13
9. Net operations with other financial institutions 136 07 1.0 123 62,5
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32493 32458 3,2456 32428 32364
() Preliminar information




