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

(Millions of Soles)

Jun,12, 2017 Jun,13, 2017 Jun, 14,2017 Jun,15, 2017 Jun,16, 2017
1. Commercial bank current account before Central Bank operations 35763 35935 33540 24926 12995
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 1000 1000 1501 1500 300 1500 1500 300
Proposals received 300 1000 1000 6255 600,7 1937 4365 3730 127,0
Maturity 178d  178d 3604 177d 359d 540d 181d 363d 362d
Interest rate : Minimum 373 377 380 375 378 381 378 380 38
imum 3,79 381 381 3,79 3,80 382 381 384 38
Average 379 3,79 380 3, 79 382 3,79 382 38
Stock 262333 265334 268634 268334 267334
Next maturity CD BCRP (Jun 19, 2017) 60,0 0,0 60,0 100,0 100,0
CD BCRP matured from jun 19 to 23, 2017 100,0 100,0
il. Outcome of the buvina auction sale securites (Reoo) 100.0 200.0 2000
Proposals received 230,0 450,0 400,0
Maturity 1096 d 731d 185d
Interest rate : Minimum 471 462 416
476 466 422
Average 474 4,64 419
Stock 13500 13500 13500 13500 18500
Next maturity Repo (Jun. 20, 2017) 300.0 300,0 300,0 300,0 300,0
Repo BCRP matured from jun 19 t0 23, 2017 500,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12500 12500 12500 12500 1250,
Next maturity COLD BCRP (Jun 20, 2017) 100,0 100,0 100,0 100,0 100,0
CDLD BCRP matured from jun 19 to 23, 2017 3000
iv. Auction sale of time deoosits in domestic currency 700.0 10001 200.0 800.0 500.0 1000.0 3000 500.0
Proposals received 12770 16903 4680 14280 11200 1003,0 4465 7523
Maturity 1d 1d 7d 1d 1d 1d 3d
Interest rate : Minimum 34 32 335 330 3,40 334 334 31
Mai 35 35 338 341 365 4,00 3,50 35
Average 34 34 337 338 352 379 340 34
Stock 17000 1000.1 15000 15000 1000
Next maturity of time deposits un 19, 2017) 700,0 1000,1 1300,0 13000 500,0
Time Deposits matured from jun 19 to 23, 2017 700,0 10001 15000 13000 700,0
v. Auction sale of time deosits TP in domesiic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 13000 13000 13000 13000 13000
Next maturity of time deposits TP (Jul 05, 2017) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from jun 19 to 23, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
COR BCRP matured from jun 19 to 23, 2017
vi. Auction sale of Swap operation in foreian Curtency
Maturity
Interest rate : Minimum
Maximum
E 143521 143521 143521 143521 139521
Next maturity Swap (Jun 23, 2017) 4000 4000 4000 400,0 400,0
Swan matured from iun 19 10 23. 2017 400.0 4000 4000 4000 4000
Vil Auction sale of Swao oberation in foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 57500 57500 57500 57500 57500
Next maturity Swap foreign currency (Jul 07, 2017) 800,0 800,0 800,0 800,0 800,0
‘Swap foreign currency matured from jun 19 to 23, 2017
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 40617 40617 40617 40617 38617
Next maturity Swap foreign currency (Jun 23, 2017) 200,0 200,0 200,0 200,0 131,7
‘Swap foreign currency matured ffom jun 19 0 23, 2017 200,0 200,0 200,0 200,0 1317
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 308.0 308.0 3080 3080 3080
Next maturity FX Swap Sell (3ul 10, 2017) 258,0 258,0 258,0 258,0 258,0
FX Swap Sell currency matured fiom jun 1910 23, 2017
%. Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock 35 35 35 35 35
Next maturity Purchase FX Swap (Jun 20, 2017) 35 35 35 35 35
X Swap Purchase currency matured from jun 19 to 23, 2017 35
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
ge exchange rate (. USS)
il Selling  (millions of USS)
Average exchange rate (/. USS)
. Oerations with Tesoro Publico (millons of USS)
i. Purchase (millions of USS)
il Selling  (millons of US$)
d. Operations at the Secundarv 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 BEER B2 S0 S0 SERD

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

Fee (dally efective rate) 0,0128% 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. Overnight deposits in domestic currency 723 1383 966 631 533

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 52 B S5 SR i
f domest « of ) () 74533 7467.1 73447 72181 71161
v domest O of 1o resene ©) 62 62 61 60 59

« ofs)) 31111 31021 2967.8 28869 27978
 Cumulative average current account to resene o 26 26 25 24 23
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 708,0 670,1 307,0 297,0 10925
Interest rate : Minimum / Maximum | Average 4,00/4,05/4,01 4,0004,00/4,00 3,70/3,90/3,82 3,80/3,85/3,81 4,00/4,05/4,00
b. Interbank operations (foreign currency) 425 575 465 425 97.0
Interest rate : Minimum / Maximum | Average 1,00/1,00/1,00 1,00/1,00/1,00 1,00/1,00/1,00 1,25/1,25/1,25 1,20/1,25/1,25
©. Secondary market of CDBCRP and CDBCRP-NR 6056 5097 5165
6 month term (amount / average interest rate) 142,0/3.799
12 month term (amount / average interes rate) 101378
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) dmn, & £ JunEL212017) k1312017 JUTELI1Z017 JUnE1S12017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 666 724 1374 217 849
Flow offoreign exchange position =+ bii-ciii+e+1 258 167 46,2 13 1251
2. Spot purchases with non-banking costumers 829 648 844 202 895

i, Purchases 2094 1819 197,9 208.2 4144
i) Sales 2023 246,7 2823 2284 324,9
b. Forward purchases with non-banking costumers 739 85.7 555 517 2118
i, Pacted 136,6 1753 1636 2319 1605
ii. Redemption 628 896 2190 180,1 3722
C. Forward sells with non-banking costumers 1147 325 356 416 759
i, Pacted 1659 104,0 145,0 156,1 188,4
ii. Redemption 513 716 109.3 1146 3643
d. Interbank operations
i spot 3133 2756 3153 525,1
i Foward 10 80 30
. Spot sales due 1o NDF redemption and swaps. 501 622 291 335
i, Purchases 513 708 1139 3414
i) Sales 11 86 1431 307,9
f. Change due to FX options 00 24 02 A3
9. Netoperations with other financial institutions. 45 13 50 59
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32682 32774 32768 3,2695 32777
() Preliminar information




