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

(Millions of Soles)

Aug. 14, 2017 Aug. 15, 2017 Aug. 16, 2017 Aug. 17, 2017 Aug. 18, 2017
1. Commercial bank current account before Central Bank operations 58876 51874 46091 43208 45122
2. Monetary and exchange Central Bank operations before close of the day
& Cenual Bank monetary operations
i, Auction sale of CD BCRP 300 5000 3000 00 200.0 300 2000 3000
Proposals received 2020 12896 8330 1560 4210 2324 5910 4235
Maturiy 183d 183d 84d 540d 92d 3s57d 91d %04d
Interest rate : Minimum 348 350 36 353 350 350 359 36
imum 351 359 36 355 362 352 362 37
Average 3,50 358 36 354 360 352 3,60 36
Stock 248428 251428 253728 247094 250094
Next maturity CD BCRP (Aug. 17 2017) 8934 8934 8934 10150 10150
CD BCRP matured from aug. 210 25, 2017 8934 8934 8934
ii. Outcome of the buvina auciion sale securiies (Reoo)
Proposals received
Maturiy
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 2000 2000 2000 2000 2000
Repo BCRP matured from aug. 210 25, 2017
il Auction sale of CDLD BCRP
Proposals received
Maturity
Iterest rate : Minimum
imum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from aug. 21 o 25, 2017
iv. Auction sale of ime deposis in domestic currency 14495 20082 1063.0 8415 669.0 1614.2 999.5 1500.1 10000 500.0 1000.0
Proposals received 14495 2098,2 1063,0 8415 669,0 16142 14372 1738,2 1458,7 5735 1088,3
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 7d 3d
Interest rate : Minimum 345 340 345 3,60 3,70 360 3,70 350 3,70 365 350
375 375 375 375 375 375 375 375 375 375 375
Average 367 368 373 372 3,74 374 375 370 3,74 375 363
Stock 42327 25895 2968.2 31846 25000
Next maturity of tme deposits (Aug 21, 2017) 3547,7 19045 22832 31846 20000
Time Deposits matured from aug. 21 (0 25, 2017 42327 25895 2968.2 31846 25000
V. Auction sale of time deposits TP in domesic currency
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 2000.0 2000.0 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 2000 2000 2000 2000 2000
Time Deposits TP matured from aug. 21 o 25, 2017
Vi Auction sale of CDR BCRP
Proposals received
Maturiy
Interest rate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from aug. 21 fo 25, 2017
i Auciion sale of Swap oeration in foreian curtency
Maturity
Interest rate : Minimum
Maximum
sos 12783.1 12783.1 12783.1 127831 127831
Next maturity Swap (Aug. 25, 2017) 250,0 250,0 2500 2500 2500
‘Swan matured from au. 21 10 25. 2017
i, Auction sale of Swan oeraiion in foreian curtency (Expansion)
Proosals received
Mty
Interest rate : Minimum
Maximum
Average
Stock 49500 49500 49500 49500 49500
Next maturity Swap foreign curency (Sep 08, 2017) 600,0 600,0 6000 6000 6000
‘Swap foreign currency matured from aug. 21 t0 25, 2017
ix. Auciion sale of Swap oberation in foreian currency (Susiiution)
Proposals received
Maturiy
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 2000 2000 2000 2000 2000
Swap foreign currency matured from aug. 21 t0 25, 2017
X Auction FX Swa Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from aug. 21 {0 25, 2017
%. Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
imum
Average
Stock
Next maturity Purchase FX Swap 0
X Swap Purchase currency matured from aug. 21 (0 25, 2017
b. Cental Bank foreian currency operations at over-the-counter
i. Purchase (millons of USS)
rage exchange rate (S1. USS)
il Seling (millons of USS)
Average exchange rate (S/. USS$)
. Operations with Tesoro Publico (millons of US$)
i. Purchase (milions of USS)
il Seling (milions of USS)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP 54.1 54.1 54.1 541 541
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP
3. Commercial bank current account before close of the day S0 2820 205 EERS Sues
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0108% 0,0108% 0,0108% 0,0108% 0,0119%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
. Monetary regulation crecit
Interest rate
d. Ovemight deposits in domesic currency 259 546 234 320 2530
Interest rate 2,50% 2,50% 2,50% 2,50% 2,50%
5. Commercial bank current account in the BCR at close of the day S BEEH 20 EERR &ERP
P domest « of i) () 71290 74144 70524 70466 69967
¢ domesti ol toresenve o) 59 61 57 57 57
« of si) 28341 30139 26745 2660,1 26196
 Cumulative average current account o resenve o 23 25 22 22 21
6. Interbank market and Secondary market of COBCRP
a. Iterbank operations (domesti currency) 1060,0 . 8920 7910 56,0
Iterest rate : Minimum / Maximum / Average 3,75/3,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75
b Interbank operations (foreign currency) 99.5 1480 167.0 1620 139.0
Iterest rate : Minimum / Maximum / Average 125/1,25/1,25 1,25/1,30/1,25 125/1,30/1,25 125/1,30/1,25 125/1,25/1,25
©. Secondary market of CDBCRP and CDBCRP-NR 1864 337.3 2139
6 month term (amount / average interes rate) 500/351
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (miions of USS) G, L B ilg 11442017 4110 R1242017 101142017} (I &7 B
Flow of foreign exchange position adjusted by forwards = a+ bi-ci+ e+ f a5

Flow of foreign exchange position = a + biii- i+ € + 1
. Spot purchases with non-banking costumers.
i Purchases
ii.) Sales
b. Forward purchases with non-banking costumers
i Pacted
ii.) Redemption
C. Forward sells with non-banking costumers,
i Pacted
ii. ) Redemption
d. Interbank operations

i P 2956 702,3 5352 493,7
i Foward 30 30 30 90
. Spot sales due 1o NDF redemption and swaps. 36 1500 96.7 2512

i, Purchases 522 196,8 2142 4240
i) Sales 486 468 17,4 1728
f. Change due to FX options 46 -9 25 47
9. Netoperations with other financial institutions. 04 39 38 70
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32487 32442 32465 32428 32421

() Preliminar information




