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

(Millions of Soles)

Jun,05, 2017 Jun,06, 2017 Jun,07, 2017 Jun,08, 2017 Jun,09, 2017

1. Commercial bank current account before Central Bank operations. 1587.7 2409.9 26026 32060 28151

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

i, Auction sale of CD BCRP 300 30,0 30,0
Proposals received 2155 252,4 3022
Maturity 185d s547d 364d
Interest rate : Minimum 376 382 375
Maxmum 383 386 382
Average 381 385 381
Stock 277734 269734 270034 260033 260033
Next maturity CD BCRP (Jun 15, 2017) 800,0 1030,1 600
CD BCRP matured from jun 12 10 16, 2017 18301 10301
ii. Outcome of the buying auction sale securiies (Repo) 2000.00 750,00 400,00 150,00
Proposals received 220000 1050,00 400,00 350,00
Maturity 1d 1d 1d 364d
Interest rate : Minimum 4,00 4,00 4,00 445
aximum 410 411 4,04 445
Average 4,06 4,09 4,03 445
Stock 32000 19500 16000 12000 13500
Next maturity Repo (Jun. 20, 2017) 2000,0 4000 300,0
Repo BCRP matured_from jun 12 to 16, 2017 2000,0 4000
il Outcome of the buying auction sale secuities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock
Next maturity Special Repo ().
‘Special Repo matured from jun 12 0 16, 2017
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1250,00 1250,00 1250,00 1250,00 1250,00
Next maturity COLD BCRP (Jun 20, 2017) 100,00 100,00 100,00
COLD BCRP matured from jun 12 to 16, 2017
iv. Auction sale of e deposits in domestic currency 3000
Proposals received 10312
Maturity 1d
Interest rate : Minimum 340
Maximum 342
Average 341
Stock 3000
Next maturity of time deposits ()
Time Deposits matured from jun 12 to 16, 2017
v. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 16000 13000 13000
Next maturity of time deposits T (Jul 05, 2017) 300.1 300,1 500,0
Time Deposits TP matured from jun 120 16, 2017 300,1 3001
vil time deposits BN
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from jun 12 to 16, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock
Next maturity COR BCRP (May 03, 2017)
COR BCRP matured from jun 12 to 16, 2017
vi_ Action sale of Swan oneration in foreian furrency 150.0
Pronosals received 4110
Maturity 7354
Interest rate : Minimum 412
imum 425
417
Stock 142021 142021 142021 142021 14352.1
Next maturity Swap (Jun 16, 2017) 4000 4000 400,0
‘Swan matured from iun 12 10 16. 2017 40000
Vil Auction sale of Swao oberation in foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 59500 59500 59500 59500 57500
Next maturity Swap foreign currency (Jun 02, 2017) 200,0 200,0 800,0
‘Swap foreign currency matured from jun 12 to 16, 2017 2000 2000
ix Auction sale of Swap operation in oreign curency (Sustituton)
Proposals received
Matur
Interest rate : Minimum
Maximum
Average
Stock 42617 42617 2617 42617 40617
Next maturity Swap foreign currency (Jun 16, 2017) 200,0 200,0 200,0
Swap foreign currency matured fom jun 12 0 16, 2017 2000 2000 2000
X Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 35 35 35 35 35
Next maturity Purchase FX Swap (Jun 20, 2017) 35 35 35
FX Swap Purchase currency matured from jun 1210 16, 2017
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millions of USS)
Average exchange rate (/. USS)
il Selling  (millons of US$)
Average exchange rate (/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millons of US$)
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 EESH 552 BELel 2068 BaER

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

Fee (dally efective rate) 0,0138% 0,0138% 0,0138% 0,0138% 0,0128%
b. Outcome of the direct temporary buying securites (Repo)

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

Interest rate 4,.80% 4,80% 4,80% 4,80% 4,80%
d. Ovemight deposits in domestic currency. 1930 1716 163.3 1885 1092

Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%

5. Commercial bank current account in the BCR at close of the day SR BEERD BERS 2L BEED
< Cumulative average reserve balances in domestic currency (millions of S/) () 7638.2 7579.3 7664,9 76123 75764
v domest O of to resene ©) 64 63 64 64 63

« ofs)) 33222 34276 33393 32765 32365
 Cumulative average current account to resene o 28 27 28 27 27
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 907,0 10380 886.0 970,5 1594,5
Interest rate : Minimum / Maximu | Average 4,00/4,00/4,00 4,0004,05/4,01 4,0004,00/4,00 4,00/4,00/4,00 4,00/4,00/4,00
b. Interbank operations (foreign currency) 176.0 167.0 136.0 7.0 60.0
Interest rate : Minimum / Maximum | Average 1,00/1,00/1,00 1,00/1,00/1,00 1,00/1,00/1,00 1,00/1,00/1,00 1,00/1,00/1,00
©. Secondary market of COBCRP and CDBCRP-NR 533 2L5 1325
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 10/3.80
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) i, G2 £ 0512017 unf0c12017) JUnI0742017 Jun0s12017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 171 717
Flow of foreign exchange position = a + b - i +e + f 808 2119
2. Spot purchases with non-banking costumers 429 949

i, Purchases 223,0 160,0
i) Sales 1801
b. Forward purchases with non-banking costumers 401
i, Pacted 656
ii. Redemption 1056
C. Forward sells with non-banking costumers 27
i, Pacted 774
ii. Redemption 537
d. Interbank operations
i spot 2745 2646 2578 4463 4215
i Foward 20 7.0 150 170
. Spot sales due 1o NDF redemption and swaps. 8.2 258 2059 130 2509
i, Purchases 478 273 2729 1056 457.2
i) Sales 560 15 671 926 197,4
f. Change due to FX options 01 05 A8 020 01
9. Netoperations with other financial institutions. 59 1.0 55 02 20
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32718 32706 32665 3,2679 32716
() Preliminar information




