CENTRAL RESERVE BANK OF PERU
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jun,26, 2017 Jun,27, 2017 Jun,28, 2017
1. Commercial bank current account before Central Bank operations 721,9 10336 399.2
2. Monetary and exchange Central Bank operations before close of the day
a_ Central Bank monetary operations
i, Auction sale of CD BCRP 300 300
Proposals received 1195 430
Maturity 169d 526d
Interest rate : Minimum 38 38
Maximum 38 38
Average 38 38
Stock 267533 267533 267833
Next maturity CD BCRP (Jul 6, 2017) 14902 14902
CD BCRP matured from jul 03 t0 07, 2017
ii. Oulcome of the buying auction sale securities (Repo) 200,0 2000 2000 300,0 5000 402,0
Proposals received 530,0 5150 622,0 545,0 808,0 402,0
Maturity 7d 1096 d 14d 1008d 7d 5d
Interest rate : Minimum 426 455 a4 430 431 437
Maximum 426 461 a4 466 441 437
Average 4.26 459 44 449 437 437
Stock 33100 33100 45120
Next maturity Repo (Jul. 03, 2017) 200,0 602,0
Repo BCRP matured _from jul 03 to 07, 2017 200,0 13020
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 800.0 6000 2000
Next maturity CDLD BCRP (Jul 03, 2017) 200,0 200,0
COLD BCRP matured from jul 03 to 07, 2017 6000 2000
iv. Auction sale of e deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from jul 03 0 07, 2017
V. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 16000
Next maturiy of time deposits TP (Jul 05, 2017) 500,0 500,0
Time Deposits TP matured from jul 03 to 07, 2017
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity CDR BCRP ()
COR BCRP matured from jul 03 to 07, 2017
vi. Auction sale of Swap oeration in foreian currency 150.0
Pronosals received 7110 3080
Maturity 730d 730d
Interest rate : Minimum 4.1 41
Masim 22 a1
Averane a1 a1
Stock 131831 127831 124831
Next maturity Swap (Aug. 25, 2017) 4000 250,0
wan matured from iul 03 to 07. 2017 850.0
Vil Auctian sale of Swan onerafion in foreian eurrency (Exnansion)
ronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 57500 57500 57500
Next maturity Swap foreign currency (Jul 07, 2017) 800,0 800,0
‘Swap foreign currency matured from jul 03 to 07, 2017
ix. Auction sale of Swap operation in foreign curtency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
@ximum
Average
Stock 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0
‘Swap foreign currency matured fiom jul 03 10 07, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 293.0 2930
Next maturity FX Swap Sell (Jul 10, 2017) 2430 2430
FX Swap Sell curtency matured from jul 03 t0 07, 2017
. Auction Purchase FX Swap BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
FX Swap Purchase currency matured from jul 03 0 07, 2017
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millions of US$)
e exchange rate (. USS)
il Selling  (millions of USS)
e exchange rate (. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millions of US$)
4. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP
3. Commercial bank current account before close of the day 8210 S0 SR
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0139% 0,0139% 0,0139%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80%
. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 700 2960 3151
Interest rate 2,75% 2,75% 2,75%
5. Commercial bank current account in the BCR at close of the day ety EE) a0l
f « of S1) () 63921 64175 63275
¢ of to resene 53 54 53
< ofs)) 21430 20953 20707
c accountin to resene 18 18 17
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1367,0 1246,0 568,8
Interest rate : Minimum / Maximum / Average 4,0004,05/4,02 4,0004,00/4,00 4,00/4,00/4,00
b. Interbank operations (foreign currency) 98,0
Interest rate : Minimum / Maximum / Average 1,25/1,25/1,25
c. Secondary market of CDBCRP and CDBCRP-NR 2248 176 2780
6 month term (amount / average interest rate) 810/3.79 1761377 300/3.76
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 101378
7. Operations in the foreign exchange market (millions of USS$) Jun2s12017) JUnI27A2017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 54 335
Flow of foreign exchange position = a + b - i + e +{ 102 17,9
2. Spot purchases with non-banking costumers 204 363
i, Purchases 2488 3383
i) Sales 269,1
b. Forward purchases with non-banking costumers 85
i Pacted 2156
ii. Redemption 2071
C. Forward sells with non-banking costumers 159
i Pacted 142,0
ii. Redemption 1261
d. Interbank operations
i spot 298,1 3100 603,9
i Foward 150 30
. Spot sales due 1o NDF redemption and swaps. 688 479 71
i, Purchases 706 1239 468,3
i) Sales 18 1718 251,1
f. Change due to FX options 01 27 34
9. Net operations with other financial institutions. 328 26 556
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32559 32525 3,2553
() Preliminar information




