CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)

Jul3, 2017 Jul,4, 2017 Jul 5, 2017 Jul 6, 2017 Jul,7, 2017
1. Commercial bank current account before Central Bank operations 15718 25435 20283 26354 1799.9
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 200 300
Proposals received 920 660 164,0
Maturity 185d 554d 371d
Interest rate : Minimum 38 38 36
imum 38 38 38
Average 38 38 37
Stock 268133 268133 268433 253831 253831
Next maturity CD BCRP (Jul 11 2017) 14902 14902 14902 660,1 660,0
CD BCRP matured from jul 07 o 14, 2017 1490.2 14902 14902 660,1 660,1
il. Outcome of the buvina auction sale securites (Reoo) 200.0 5000 10250 970.0 11100 700.0 850.0 150.0 50.0
Proposals received 3150 10900 10250 970,0 13100 750,0 850,0 160,0 70,0
Maturity 1099 d 7d 1d 1d 1d 1d 3d 367d 7d
Interest rate : Minimum 430 415 4,00 4,0 4,0 40 400 4,00 4,05
Maximum 451 425 408 40 40 41 405 4,00 405
Average 4,39 417 4,02 4.0 4.0 40 403 4,00 405
Stock 56350 55800 52200 43100 47600
Next maturity Repo (Jul. 07, 2017) 10250 14700 1610,0 900,0 13500
Repo BCRP matured from jul 07 10 14, 2017 22250 19700 16100 900,0 17000
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COLD BCRP (Jul 03, 2017)
COLD BCRP matured from jul 07 to 14, 2017
iv. Auction sale of time deoosits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from jul 07 to 14, 2017
v. Auction sale of time deosits TP in domesiic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 11000 11000 11000
Next maturiy of time deposits TP (Jul 05, 2017) 500,0 500,0 200,0 200,0 200,0
Time Deposits TP matured from jul 07 to 14, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
COR BCRP matured from jul 07 to 14, 2017
vi. Auction sale of Swap operation in foreian curtency 150.0 150.0 150.0 150.0
3080 3080 3080 3080
Maturity 730d 730d 730d 730d
Interest rate : Minimum 4.1 4.1 41 41
Maximum 71 21 21 a1
Averace a1 a1 a1 a1
Stock 127831 127831 127831 127831 127831
Next maturity Swap (Aug. 25, 2017) 250,0 250,0 250,0 250,0 250,0
Swan matured from iul 07 to 13. 2017
Vil Auction sale of Swao oberation in foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 57500 57500 57500 57500 49500
Next maturity Swap foreign currency (Jul 07, 2017) 800,0 800,0 800,0 800,0 600,0
‘Swap foreign currency matured from jul 07 to 14, 2017
ix Auction sale of Swan oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
‘Swap foreign currency matured from jul 07 to 14, 2017
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 293.0 293.0 2930 2930 2930
Next maturity FX Swap Sell (Jul 10, 2017) 2430 2430 2430 243,0 243,0
FX Swap Sell currency matured from jul 07 to 14, 2017
%. Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase curtency matured from jul 07 10 14, 2017
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
rage exchange rate (S/. US$)
il Selling  (millions of USS)
Average exchange rate (/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (milions of USS)
il Selling  (millions of US$)
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 L SeLd S0y BEER 8ERD
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0139% 0,0139% 0,0138% 0,0139% 0,0129%
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%
d. Overnight deposits in domestic currency 100 400 100 111 46,1
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 O Sl SR 22223 BEED
f domes ( of S1) () 64453 66357 65952 68586 68395
v domest O of to resene ©) 57 57 55 57 57
« ofs)) 21230 2359.2 23180 25995 26189
 Cumulative average current account to resene o 19 20 19 22 22
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) ¥ . 9250 9705 12250
Interest rate : Minimum / Maximum | Average 4,00/4,00/4,00 4,0004,00/4,00 4,0004,00/4,00 4,00/4,00/4,00 4,00/4,00/4,00
b. Interbank operations (foreign currency) 54.0 50.0 50.0 240
Interest rate : Minimum / Maximum | Average 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 150.0 51 1214 157.0
6 month term (amount / average interest rate) 250/3.76
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 215/3,79
7. Operations in the foreign exchange market (millions of USS) g, €9 £ ul 10372017 ul 10312017 JULL0SI20L7 JuLL06I20L7
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 140 560 93 670 513
Flow offoreign exchange position =+ bii-cii+e+1 171 320 338 223
2. Spot purchases with non-banking costumers 645 308 342 478
i, Purchases 1166 301,0 1885 2903
i) Sales 1811 4318 2227 3382
b. Forward purchases with non-banking costumers. 59 447 649 40
i, Pacted 790 164,1 701 1217
ii. Redemption 85,0 2088 52 125,7
C. Forward sells with non-banking costumers 462 406 262
i, Pacted 12 802 463 3935
ii. Redemption 34 340 57 3673
d. Interbank operations
i spot 394,1 1843 3274 558,0
i Foward 943 200
. Spot sales due 1o NDF redemption and swaps. 00 746 51 46,0 2688
i, Purchases 01 255 51 1346 366,1
i) Sales 01 100,1 00 886 973
f. Change due to FX options 07 28 02 14 12
9. Netoperations with other financial institutions. 627 42 12 A7
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32522 32501 32569 3,2622 3,2557
() Preliminar information




