CENTRAL RESERVE BANK OF PERU
RY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Jul17, 2017 Jul,18, 2017 Jul 19, 2017 Jul,20, 2017 Jul,21, 2017
1. Commercial bank current account before Central Bank operations 31273 29958 25471 2706.4 -508,8
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 30.0 300 300
Proposals received 191,0 1554 1473
Maturity 185d 540d 357d
Interest rate : Minimum 36 37 36
aximum 37 37 36
Average 37 37 36
Stock 23613,0 236130 23643,0 236730 23673,0
Next maturity CD BCRP (Aug. 03 2017) 260,0 260,0 260,0
CD BCRP matured from july 24 10 27, 2017
ii. Outcome of the buying auction sale securities (Repo) 1000,0 12000
Proposals received 19850 1250,0
Matrity 3d 3d
Interest rate : Minimum 382 375
Maxmum 415 410
Average 408 398
Stock 27600 27600 27600 27600 49600
Next maturty Repo (Jul. 24, 2017) 300.0 300,0 22000
Repo BCRP malured from july 24 0 27, 2017 22000
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturty CDLD BCRP (
CDLD BCRP matured from july 24 to 27, 2017
iv. Auction sale of time deposits in domesiic curtency 12000 10000 5396 12160
Proposals received 15190 15220 539,6 12160
Matrity 1d 1d 1d 1d
Interest rate : Minimum 37 26 35 35
Maximum 38 37 38 38
Average 37 36 37 37
Stock 12000 10000 5396 12160
Next maturity of time deposits (July 21, 2017) 12000 539,6
Time Deposits matured from july 24 to 27, 2017 12000 5396
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 11000 11000 11000 11000 11000
Next maturity of time deposits TP (Dec 19, 2017) 200.0 200,0 200,0
Time Deposits TP matured from july 24 to 27, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from july 24 to 27, 2017
i Ausion sle of Swap overaion i orian rtency
Maturity
Interest rate : Minimum
Matmur
soc 127831 127831 127831 127831 127831
Next maturity Swap (Aug. 25, 2017) 250,0 250,0 250,0
Swan matured from iuly 24 10 27. 2017
il Auction sale of Swan operation in foreian curreney (Fxnansion)
Pronosals received
ity
Interest rate : Minimum
Maxmum
Average
Stock 49500 49500 49500 49500 49500
Next maturity Swap foreign currency (Sep 08, 2017) 600,0 600,0 600,0
Swap foreign currency matured from july 24 to 27, 2017
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest ate : 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 july 24 10 27, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from july 24 to 27, 2017
%i. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
K
Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from july 24 to 27, 2017
b. Central Bank foreign currency operations at over-the-counter 324 797.3 9788
i. Purchase (millions of US$) 100 2460
rage exchange rate (S/. USS) 32 32
ii.Selling (millions of USS)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico (millions of USS)
i, Purchase (millons of USS)
ii.Selling(millions of USS)
4. 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.
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4. Central Bank monetary operations
a. Swap operations of foreign currency.

Fee (daily efeciive rate) 0,0108% 0,0108% 0,0108% 0,0109% 0,0119%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
. Monetary regulation credit

Interest rate
d. Ovenight deposits in domestic currency 503 726 1318 7508 4264

nterest rate 2,75% 2,75% 2,75% 2,75% 2,75%

5. Commercial bank current account in the BCR at close of the day SE50 e 8o 6893 SE0
& Cumulative average reserve balances in domestic currency (milions of S/) (') 68601 68855 68559 68559 66723
t Cumulative average reserve balances in liabilies subject to ¢ 57 57 57 57 55
¢ Cumulative average current account in domesiic curtency (millions of S/) 25809 26043 25748 25043 23851

I account in domest (9% of liabiles subject 10 rese G} 21 22 21 21 20
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic curency) 16080 1801,0 12500 1489,0 1804,0
Interest rate : Minimum / Maximum | Average 3,7513,75/3,75 3,7503,7513,75 3,7513,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75
b. Interbank operations (freign currency) 455 550 36,0
Interest rate : Minimum / Maximum | Average 1,00/1,25/1,22 1,00/1,25/1,22 1,20/1,25/1,25
c. Secondary market of CDBCRP and CDBCRP-NR 200 6136 999.3 418.7
6 month term (amount / average interest rate) 100/3.70 14931375 1493/3.75 1001372
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Jul, 14 2017 Jul, 17 2017 Jul, 18 2017 Jul, 19 2017 Jul, 20 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1326 204,0 1833 602 1268
Fiow of foreign exchange position = a +bii -c.i + e +{ 20,1 196,2 528 -193,6
a. Spot purchases with non-banking costumers 1917 510 1469 486

i Purchases 2081 384,8 4438 3381
i) Sales 4898 3338 302,0 2895
b. Forward purchases with non-banking costumers 171 384 207 160
Pacted 3654 302,0 1885 179,1
. Redemption 3483 2635 1951
C. Forward sells with non-banking costumers. 1309 331 812
. Pacted 2415 2805 340,4
edemption 1106 247,4 21,7
d. Interbank operations
Spot 518,4 430,0 488,0
. Fowan 50 60 200
. Spot sales due to NDF redemption and swaps 1273 176 2857
2438 674 4053
1165 498 1195
1. Change due to FX options 25 04 16
g. Net operations with other financial institutions 18 2456 3015
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2439 3,2495 32446 32413 32401
() Preliminar information




