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

(Millions of Soles)

Jun,19, 2017 Jun,20, 2017 Jun,21, 2017 Jun,22, 2017 Jun,23, 2017
1. Commercial bank current account before Central Bank operations 14000 6615 13278 7976 4749
2. Monetary and exchange Central Bank operations before close of the day
a Central Bank monetary operations
i. Auction sale of CD BCRP 29.9 300 300
Proposals received 130,0 103,0 1012
Maturity 176d 533 d 355d
Interest rate : Minimum 37 38 38
imum 38 38 38
Average 38 38 38
Stock 26 663,3 26663,3 266933 267233 267233
Next maturity CD BCRP (Jul 6, 2017) 1490.2 1490.2 1490.2 14902
CD BCRP matured from jun 26 to 28, 2017
ii. Outcome of the buying auction sale securities (Repo) 2000 2000 300,0 1600 200,0 150,0 150,0 2000
Proposals received 4000 290,0 10850 170,0 6550 | 4000 350,0 2500
Maturity 7d 365d 14d 365d 14d | 1006 d 186d 14d
Interest rate : Minimum 43 46 421 4,06 415 451 420 4,08
43 46 426 440 421 477 428 410
Average 43 46 425 4.24 421 466 424 410
Stock 18500 17500 19500 24100 29100
Next maturity Repo (Jun. 25, 2017) 300,0 200,0 200,0
Repo BCRP matured from jun 26 10 28, 2017 500,0 200,0 200,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12500 11500 9500 9500 8000
Next maturity COLD BCRP (Jun 20, 2017) 100,0 150,0 200,0
CDLD BCRP matured from jun 26 to 28, 2017 450.0 150.0 6000
iv. Auction sale of e deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2000 2000
Next maturity of time deposits un 19, 2017) 200,0
Time Deposits matured from jun 26 to 28, 2017 2000
v. Auction sale of time deposits TP in domestic currency 300,0
Proposals received 11317
Maturity 365d
Interest rate : Minimum 43
timum 53
Average 45
Stock 13000 16000 16000 16000 16000
Next maturity of time deposits T (Jul 05, 2017) 500,0 500,0 500,0
Time Deposits TP matured from jun 26 to 28, 2017
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from jun 26 to 28, 2017
vi. Auction sale of Swap oeration in foreian currency
Maturity
Interest rate : Minimum
Maximum
E 139521 139521 139521 138831 13683.1
Next maturity Swap (Jun 23, 2017) 4000 4000 700,0
‘Swan matured from iun 26 10 28. 2017 400.0 4000 15500
Vil Auctian sale of Swan onerafion in foreian urrency (Exnansion)
Pronosals 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
‘Swap foreign currency matured from jun 26 to 28, 2017
ix Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 38617 38617 8617 37300 37300
Next maturity Swap foreign currency (Jun 23, 2017) 1317 1317 200,0
‘Swap foreign currency matured ffom jun 26 to 28, 2017 1317 1317
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 308.0 308.0 3080
Next maturity FX Swap Sell (Jul 10, 2017) 258,0 258,0 258,0
FX Swap Sell currency matured fiom jun 26 10 28, 2017
X Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock 35
Next maturity Purchase FX Swap (Jun 20, 2017) 35
FX Swap Purchase currency matured from jun 26 10 26, 2017 35
b. entral Bank foreign currency operations at over-the-counter
i._Purchase (millions of USS)
rage exchange rate (S/. US$)
il Selling  (millions of USS)
Average exchange rate (S/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millons of US$)
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 0 2455 Y at2lS R0
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. Overnight deposits in domestic currency 926 2136 3620 1100 650
Interest rate 2,75% 2,75% 2,75% 2,75% 2,75%
5. Commercial bank current account in the BCR at close of the day S8 S8 oy SR 2000
f domes « of S1) () 68493 72181 67074 72181 6564,0
v domest O of 1o resene ©) 57 60 56 60 55
« ofs)) 25404 24596 239.6 23246 22688
 Cumulative average current account to resene o 21 24 20 24 19
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 15785 20095 1424,0 14045 X
Interest rate : Minimum / Maximum | Average 4,00/4,05/4,01 4,00/4,10/4,02 4,0004,00/4,00 4,00/4,05/4,01 4,00/4,15/4,02
b. Interbank operations (foreign currency) 50.0 25.0 65.0 42.0 100
Interest rate : Minimum / Maximum | Average 1,20/1,25/1.25 1,25/1,25/1.25 1,25/1,25/1.25 1,25/1,25/1,25 1,25/1,25/1,25
c. Secondary market of COBCRP and CDBCRP-NR 3110 248.1 3280 334.0 2500
6 month term (amount / average interest rate) 201/3.78 2901377 810/3.79
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of USS) I, 43 £ m B & Jun2012017) o, £ & I, 3 &
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 81 121,0 409
Flow offoreign exchange position =+ bii-ciii+e+1 2841 538
2. Spot purchases with non-banking costumers 1740 540
i, Purchases 3495 319,0
i) Sales 1756 473,0
b. Forward purchases with non-banking costumers 1378 1220
i, Pacted 879 2218
ii. Redemption 2257 998
C. Forward sells with non-banking costumers 27.8 1000
i, Pacted 2647 2236
ii. Redemption 236,9 1146
d. Interbank operations
i P 253,0 6153 4729
i Foward 380 49,0 30
. Spot sales due 1o NDF redemption and swaps. 1319 872 1626
i, Purchases 156,1 2305 4417
i) Sales 287,9 1433 2792
f. Change due to FX options 28 14 020
9. Netoperations with other financial institutions. 05 352 89
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32755 32679 32757 3,2698 3,2667

() Preliminar information




