CENTRAL RESERVE BANK OF PERU

OF MONETARY AND PERATIONS
(Millions of Soles)
Jul,24, 2017 Jul,25, 2017 Jul,26, 2017

1. Commercial bank current account before Central Bank operations 90,0 -587,1 162.8

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

i._Auction sale of CD BCRP 300 30.0
Proposals received 1945 1120
Maturity 178d 533d
Interest rate : Minimum 36 37

Maximum 36 37
Average 36 37
Stock 23703,0 23703,0 237330
Next maturity CD BCRP (Aug. 03 2017) 260,0 260,0
CD BCRP matured from july 31 to aug. 04, 2017 2600

ii. Outcome of the buying auction sale securities (Repo) 800,0 750,0 500,0 5000 800,0 400,0 800,0
Proposals received 20800 958,0 1540,0 1078,0 17900 10300 925,0
Maturity 1d 1d 1d 1d 7d 5d
Interest rate : Minimum 386 388 415 4,06 427 432 375

411 412 415 417 430 442 440
Average 4,09 401 415 414 428 440 397
Stock 43100 37600 52600
Next maturity Repo (Jul. 25, 2017) 1550,0 800,0
Repo BCRP maturedfrom july 31 o aug. 04, 2017 1550,0 2800,0

ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum

aximum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from july 31 to aug. 04, 2017

iv. Auction sale of e deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity of time deposits (July 21, 2017)
Time Deposits matured from july 31 to aug. 04, 2017

v. Auction sale of time deposits TP in domestic currency 500,0 400,0 400,0
Proposals received 14784 11617 11617
Maturity 365d 365d 365d
Interest rate : Minimum 24 a4 a4

twimum 5.1 46 46
Average 45 a4 24
Stock 16000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0
Time Deposits TP matured from july 31 to aug. 04, 2017

Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity COR BCRP ()
COR BCRP matured from july 31 to aug. 04, 2017

vi. Auction sale of Swap oeration in foreian currency
Pronnsals eceie
Interest rate : Minimum

Maximum
Averane
Stock 127831 127831 127831
Next maturity Swap (Aug. 25, 2017) 2500 2500
wan matured from iulv 31 to aua. 04. 2017
Vil Auctian sale of Swan onerafion in foreian currency (Exnansion)
ronosals received
Interest rate : Minimum
Maximum
Average
Stock 49500 49500 49500
Next maturity Swap foreign currency (Sep 08, 2017) 600,0 600,0
‘Swap foreign currency matured from july 31 to aug. 04, 2017
ix Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 2000
Swap foreign currency matured from july 31 t0 aug. 04, 2017

X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from july 31 to aug. 04, 2017
. Auction Purchase FX Swap BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
FX Swap Purchase currency matured from july 31 to aug. 04, 2017
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
e exchange rate (. USS)
il Selling  (millions of USS)
Average exchange rate (/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millions of USS)
4. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP 541 541 541

i. Repurchase of CD BCRP and CD BCRP-NR

il Purchase of BTP

3. Commercial bank current account before close of the day 840 B 8EAD

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

Fee (dally efective rate) 0,0108% 0,0108% 0,0114%
b. Outcome of the direct temporary buying securites (Repo) 1800

Interest rate 4,80% 4,30% 4,30%
. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency 1262 261 13136

Interest rate 2,75% 2,75% 2,75%

5. Commercial bank current account in the BCR at close of the day 203 e 8192
f balances in d (millions of $) () 66911 65530 65032
¢ resene balances of to resene © 55 54 54
< tin domestic y ofs)) 23931 23481 22892
 Cumulative average current account in domestic currency (% of to resene o) 20 20 19

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 1575,0 276,0 999,0

Interest rate : Minimum / Maximum / Average 3,7503,7513,75 3,75/3,90/3,80 3,75/4,0003,79
b. Interbank operations (foreign currency) 315 100

Interest rate : Minimum / Maximum / Average 1,25/1,25/1,25 1,25/1,25/1,25
. Secondary market of CDBCRP and CDBCRP-NR 3372 4285

6 month term (amount / average interest rate) 2050/3.75 205,0/3.75

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS$) o 25 EN ul 32412017 Jul32312017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 1334 563
Flow of foreign exchange position =+ bii-ciii+ e +1 1031 103,0
2. Spot purchases with non-banking costumers 135 37

i, Purchases 35,3 267,7
i) Sales 2418 264,0
b. Forward purchases with non-banking costumers 343 593
i Pacted 656 1761
ii. Redemption 313 2354
C. Forward sells with non-banking costumers 05 19,7
i Pacted 1318 339,9
ii. Redemption 1312 3595
d. Interbank operations
i Spot 376,0 3854 7933
i Foward 220 30 130
. Spot sales due 1o NDF redemption and swaps. 899 a7 2227
i, Purchases 1036 2365 3499
i) Sales 137 1948 1272
f. Change due to FX options 35 19 AN
9. Net operations with other financial institutions. 04 12 o7
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32473 32463 3,2476
() Preliminar information




