CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Oct. 23, 2017 Oct. 24, 2017 Oct. 25, 2017 Oct. 26, 2017 oct. 27, 2017
1. Commercial bank current account before Central Bank operations 3146,1 29586 31673 37745 3350.2
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 60.0 300 300 160.0 2000
Proposals received 660 60.0 115,0 145,0 2350 306,0
Maturity 176d 6ad 533 d 364d 91d 181d
Interest rate : Minimum 351 3,50 36 354 349 35
aximum 351 354 36 355 353 35
Average 351 3,52 36 54 35 35
Stock 332284 332284 332584 334484 33502,9
Next maturity CD BCRP (Nov. 07 2017) 1455 1455 900,0
CD BCRP matured from october 30 to november 02, 2017 1455 1455
ii. Outcome of the buying auction sale securities (Repo)
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
Repo BCRP maturedfrom october 30 (o november 02, 2017
ii. Auction sale of CDLD BCRP 4000
Proposals received 920,0
Maturity s8d
Interest rate : Minimum 33
aximum 34
Average 34
Stock 23950 20950 20450 20450 1900,
Next maturity CDLD BCRP (Oct 27, 2017) 300,0 145,0 200,0
CDLD BCRP matured from october 30 to november 02, 2017 895,0 145,0 200,0
iv. Auction sale of time deposits in domesiic curtency 3001 1366.0 499.9 1400,0 4000 18000 500,0 1900.1 22866
Proposals received 767.0 1366.0 855.0 2046.9 964,0 2449.4 1021,0 2037.9 22866
Matrity 7d 1d 7d 1d 6d 1d 5d 1d 3d
Interest rate : Minimum 338 311 339 316 339 317 339 321 31
347 349 346 344 347 3.39 344 3,38 35
Average 343 338 343 336 344 333 343 332 33
Stock 26660 29000 33000 37002 39866
Next maturity of ime deposits (Nov. 30, 2017) 16659 19999 25867
Time Deposits matured from october 30 to november 02, 2017 2666.0 21000 39866
time deposits TP
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
Time Deposits TP matured from october 30 to november 02, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
‘DR BCRP matured from october 30 to november 02, 2017
i Ausion sle of Swap overaion i forian curtency
W
Interest rate : Minimum
‘Matmur
soc 118131 118131 118131 118131 118131
Next maturity Swap (Nov. 02, 2017) 588,0 588,0 588,0
Swan matured from october 30 to november 02. 2017
il Auction sale of Swan operation in foreian eurreney (Fxnansion)
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
Swap foreign curtency matured from october 30 to november 02, 2017
ix. Auction sale of Swap operation in foreign currency (Sustitution)
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
Swap foreign currency matured from october 30 to november 02, 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 from october 30 to november 02, 2017
%i. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
stock
Next maturity Purchase FX Swap ()
from october 02,2017
b. Central Bank foreign currency operations at over-the-counter 2620
i._Purchase (millons of USS) 810
Average exchange rate (S/. US$) 32
ii.Selling(millions of USS)
verage exchange rate (S1. US$)
. Operations with Tesoro Publico (miions 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 541 541 541 541 541
i, Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.

3. Commercial bank current close of the da SEE0 S 2y S ge3s

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

Fee (daily efective rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0108%
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 1219 928 2163 5414 3007

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

5. Commercial bank current account in the BCR at close of the day S8 L) EERK CE e

& Cumulative averag balances in « ofs) () 71537 72187 70450 69985 68706
reserve balances liabilities subject to reserve requirements) () 55 55 54 54 53

¢ Cumulative average current account in domesiic curtency (millions of S/) 25417 24761 24140 23536 22839
a (9% of liabiles subject to G} 19 20 18 18 18

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic curency) 1603,2 X 14410 869,0 795,0
Interest rate : Minimum / Maximum | Average 3,50/3,55/3,51 3,50/3,55/3,50 3,50/3,55/3,51 3,50/3,55/3,51 3,50/3,5013,50
b. Interbank operations (foreign currency) 765 1180 790 350 20
Interest rate : Minimum / Maximum | Average 1,25/1,25/1.25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25
c. Secondary market of CBCRP and CDBCRP-NR 150
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

O (millions of USS) oct, 20 2017 Oct, 23 2017 Oct, 24 2017 Oct, 25 2017 Oct, 26 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 524 241 381 154,9 133
Fiow of foreign exchange position = a +bii -c.i + e +{ 446 820 89,1 163,9 1290
a. Spot purchases with non-banking costumers 875 135 325 3146 1364

i Purchases 2624 2374 2054 596,9 414,6
i) Sales 1749 1639 172,9 2823 2783
b. Forward purchases with non-banking costumers 99.4 330 60.3 2517 16
i Pacted 1763 1403 1708 212,0 1433
ii.) Redemption 769 1073 1106 463,7 214,9
C. Forward sells with non-banking costumers 1984 1373 187.6 2388 69.4
Pacted 255,2 336,2 273,9 1072 2076
ii. Redemption 568 1988 864 346,0 1382
d. Interbank operations
i spot 468,2 2886 392,0 4215
i Foward 300 05
. Spot sales due to NDF redemption and swaps 121 343 191,0
1745 726 270,0
1018 106,9 461,1
1. Change due to FX options 18 o1 39
9. Net operations with other financial institutions 274 66.7 q74
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32388 32393 3,2400 32341 32383
() Preliminar information




