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

(Millions of Soles)

Jul. 31, 2017 Aug. 01, 2017 Aug. 02, 2017 Aug. 03, 2017 Aug. 04, 2017
1. Commercial bank current account before Central Bank operations 16345 29156 22426 27011 27529
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i, Auction sale of CD BCRP 300 300 300
Proposals received 1320 167.0 2320
Maturity 190d 554d 371d
Interest rate : Minimum 36 37 36
@imum 36 37 36
Average 36 37 36
Stock 23763,0 237630 237930 235630 235630
Next maturity CD BCRP (Aug. 10 2017) 260,0 260,0 260,0 1190,0 1190,0
CD BCRP matured from aug. 07 to 11, 2017 260,0 260,0 260,0 1190,0
ii. Outcome of the buvina auction sale securities (Reoo) 1100.0 1700.0 1000.0 500.0
Proposals received 15250 1900,0 14000 505,0
Maturity 1d 1d 1d 3d
Interest rate : Minimum 38 38 38 38
38 38 38 38
Average 38 38 38 38
Stock 44600 5060.0 4460, 3460,0 2960,0
Next maturity Repo (Aug. 07, 2017) 500,0 23000 2000,0 1000,0
Repo BCRP matured _from aug, 07 t0 11, 2017 2000,0 2600,0 2000,0 1000,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COLD BCRP ()
COLD BCRP matured from aug. 07 to 11, 2017
iv. Auction sale of ime deoosits in domestic currency 900.0
Proposals received 1358,0
Maturity 1d
Interest rate : Minimum 30
36
Average 33
Stock 9000
Next maturity of time deposits (Aug , 2017) 900,0
Time Deposits matured from aug. 07 to 11, 2017 900,0
V. Auction sale of time denosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
stock 2000.0 2000.0 2000.0 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0 200,0
Time Deposits TP matured from aug. 07 to 11, 2017
Vi, Auction sale of COR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
COR BCRP matured from aug. 07 to 11, 2017
vi. Auction sale of Swap overation in foreian currency
Maturity
Interest rate : Minimum
Maximum
sosk 127831 127831 127831 127831 127831
Next maturity Swap (Aug. 25, 2017) 250,0 250,0 250,0 250,0 250,0
Swap matured from aua 07 to 11. 2017
vil Auction sale of Swao oneration in foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 49500 49500 49500 49500 49500
Next maturity Swap foreign currency (Sep 08, 2017) 600,0 600,0 600,0 600,0 600,0
‘Swap foreign currency matured from aug. 07 to 11, 2017
ix Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 3730.0 3730.0 3730.0 3730.0 3730.0
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
‘Swap foreign currency matured from aug. 07 10 11, 2017
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity FX Swap Sell ()
FX Swap Sell curency matured from aug, 07 to 11, 2017
Xi. Auction Purchase FX Swan BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap ()
X Swap Purchase curtency matured from aug. 07 (0 11, 2017
b. Central Bank foreian currency operations at over-the-counter 11727 246.2 32 233.2
i._Purchase (millions of US$) 3620 760 10 120
rage exchange rate (S/. US$) 32 32 32 32
il Selling  (millions of USS)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
il Selling  (millons of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP 54.1 54.1 54.1 54.1 54.1
i, Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BT
3. Commercial bank current account before close of the day a3 azSLS BEIED BETD BERD
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0119%
b. Outcome of the direct temporary buying securites (Repo)
Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 11616 136 136 413 1881
Interest rate 2,50% 2,50% 2,50% 2,50% 2,50%
5. Commercial bank current account in the BCR at close of the day LSS cesn 00y LD S0es)
B domes « of S1) () 61986 84963 71838 83601 80617
t domest ot toresenve () 52 82 65 70 67
( ofs)) 19738 42482 29158 41198 38226
 Cumulative average current account to resene ) 16 a1 26 34 32
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 1055,0 X 1050,0 926,9 958,8
Interest rate : Minimum / Maximum / Average 3,75/3,75/3,75 3,75/3,7513,75 3,75/3,7513,75 3,75/3,75/3,75 3,75/3,75/3,75
b. Interbank operations (foreign currency) 50 320 59.0 1210
125/1,25/1,25 125/1,25/1,25 125/1,25/1,25 125/130/1,26

Interest rate : Minimum / Maximum / Average

. Secondary market of COBCRP and CDBCRP-NR 2975 5971 3056
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) St 7 S0 Ul 23132017 s O B8 20510212017 2gos10312017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 134 770 1122 648
Flow offoreign exchange position =+ bii-ciii+e+1 -425,0 -176,0 97,1
2. Spot purchases with non-banking costumers 1236 04.7 59,0

i, Purchases 282,1
i) Sales 223,0
b. Fonward purchases with non-banking costumers 219,9
i, Pacted 265
ii. Redemption 2463
C. Forward sells with non-banking costumers 12 1908
i, Pacted 1086 2834
ii. Redemption 107.4 4741
d. Interbank operations
i P 385.4 515,7 2302 383,0
i Foward 50 30
. Spot sales due 1o NDF redemption and swaps. 252 822 183 3360
i, Purchases 134,0 950 1434 4731
i) Sales 1088 128 651 137,1
f. Change due to FX options 59 21 02 33
9. Netoperations with other financial institutions. 3616 156 250 -70.0
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32484 32402 32386 3,2405 3,2387

() Preliminar information




