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

(Millions of Soles)

Aug. 28, 2017 Aug. 29, 2017 Aug. 31, 2017 Sep. 01, 2017
1. Commercial bank current account before Central Bank operations 54961 66061 59408 5697.3
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 2001 200.0 399.0 300 2000 2000 2999 300.0
Proposals received 1380 199,0 580,0 399,0 926,0 1060 3870 4350 7840 602,0
Maturity 190d 99d 190d 98d 189d 369d  32d  96d  189d 95d
Interest rate : Minimum 3,60 359 360 362 363 350 35 357 358 35
Maxmum 363 365 365 365 365 364 35 357 363 37
Average 363 363 362 363 364 361 35 357 358 36
Stock 267295 273285 28058,4 283584
Next maturity CD BCRP (Aug. 17 2017) 10150 10150 10150 10150
CD BCRP matured from september 04 to 08, 2017 10150
il. Outcome of the buvina auction sale secuites (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 2000 200,0 200,0 200,0
Repo BCRP matured  from september 04 10 08, 2017
ii. Auction sale of CDLD BCRP 145.0
Proposals received 395,0
Maturity 60d
Interest rate : Minimum 36
aximum 37
Average 37
Stock 10950 10950 10950 10950
Next maturity COLD BCRP (Oct 23, 2017) 200,0 200,0 200,0 200,0
CDLD BCRP matured from september 04 to 08, 2017
iv. Auction sale of time deoosits in domestic currency 2000.0 300.0 2000.0 2500.0 2088.0 600.0 3000.0 1000.1 3139 1000.0 700.0
Proposals received 38815 8211 31624 4308,0 2088,0 65,0 3397,9 10929 3139 2339,0 2077,0
Maturity 1d 7d 1d 2d 2d 2d 1d 1d 1d 3d 3d
Interest rate : Minimum 280 360 268 2,70 285 280 3,00 280 3,00 340 3,00
Maximum 349 370 3,00 318 3,75 349 350 374 3,75 360 3,50
Average 307 366 278 303 329 313 324 322 340 353 3,77
Stock 54509 66389 57649 20000
Next maturity of time deposits (Sep 01, 2017) 40000 5188,0 54649 20000
Time Deposits matured from september 04 (0 08, 2017 51509 63389 54649 20000
V. Auction sale of time deosits TP in domesiic curtency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 20000 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0
Time Deposits TP matured from september 04 10 08, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
COR BCRP matured from september 04 to 08, 2017
i Aucion sale of Swap overaton n forean curency
Nat
Interest rate : Minimum
Maximum
E 125331 125331 125331 118331
Next maturity Swap (Sep. 01, 2017) 7000 700,0 700,0 200
‘Swan malured from seoiember 04 to 08. 2017 7000 7000 7000
Vil Auction sale of Swao oberation in foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 49500 49500 49500 49500
Next maturity Swap foreign currency (Sep 08, 2017) 600,0 600,0 600,0 600,0
‘Swap foreign currency matured from september 04 to 08, 2017
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0
‘Swap foreign currency matured ffom september 04 o 08, 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 september 04 to 08, 2017
%. Auction Purchase FX Swa BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap (
D 1008, 2017
b. Central Bank foreian currency operations at over-the-counter 11748 97 518
i._Purchase (millions of US$) 3630 30 160
rage exchange rate (S/. US$) 32 32 32
il Selling  (millions of USS)
Average exchange rate (S/. 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 54.1 541 54.1 54.1
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP

3. Commercial bank current account before close of the day 20808 6 20ss BRs

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

Fee (dally efective rate) 0,0109% 0,0116% 0,0109% 0,0119%
b. Outcome of the direct temporary buying securites (Repo)

Interest rate 430% 4,30% 4,30% 4,30%
. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency 12456 4140 2210 67.8

Interest rate 2,50% 2,50% 2,50% 2,50%

5. Commercial bank current account in the BCR at close of the day 1352 oo G OCERD
f domest « of ) () 64436 65051 6354,1 80924
v domest O of to resene ©) 53 53 52 15,9

« ofs)) 21077 21447 19573 36813
 Cumulative average current account to resene o 17 17 16 73
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 5330 532,0 i 14890
Interest rate : Minimum / Maximum | Average 3,6003,75/3,74 3,30/3,60/3.46 3,50/3,7513,69 3,75/3,8013,75
b Interbank operations (foreign currency) 2000 153.0 185 65.0
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 1,25/1,30/1,26 1,25/1,25/1,25 125/1,25/125
. Secondary market of COBCRP and CDBCRP-NR 209.9 86 404.1
6 month term (amount / average interest rate) 109.9/3,60 861363 6321362 632/362
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) 1022542017 Augi25]2017) G ) B 2o 3142017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 1287 37 1311 352
Flow offoreign exchange position =+ bii-ciii+e+1 4019 2365 99,3 -102
2. Spot purchases with non-banking costumers 371 730 833 310

i, Purchases 3162 363,0 3804 3026
i) Sales 279,0 290,0 207,2
b. Forward purchases with non-banking costumers 2917 83.0 1493
i, Pacted 3765 2908 2443
ii. Redemption 84,8 207,7 95,0
C. Forward sells with non-banking costumers -l 1476 1162
i, Pacted 032 520 1771
ii. Redemption 1043 1995 610
4. Interbank operations
i spot 474,9 228,0 4741 648,1
i Foward 470 230 242,0 490
. Spot sales due 1o NDF redemption and swaps. 229 950 189 1233
i, Purchases 716 193,0 57,6 3059
i) Sales 487 980 765 1826
f. Change due to FX options -19.6 96 413 201
9. Net operations with other financial institutions 4424 4126 09 32
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32369 32350 32407 32406
() Preliminar information




