CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May,29, 2017 May,30, 2017 May,31, 2017 Jun,01, 2017 Jun,02, 2017
1. Commercial bank current account before Central Bank operations. 16376 21373 22808 16379 11352
2. Monetary and exchange Central Bank operations before close of the day

a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 30,0 30,0
Proposals received 187.0 151,0 2085
Maturity 171d 526d 371d
Interest rate : Minimum 381 388 385
Maxmum 385 390 385
Average 384 388 385
Stock 276834 276834 277134 277434 277434
Next maturity CD BCRP (Jun 06, 2017) 800,0 800,0 800,0
CD BCRP matured from jun, 05 10 09, 2017
ii. Outcome of the buying auction sale securiies (Repo) 1500,00 1000 3000 22000
Proposals received 2100,00 110,0 630,0 22000
Maturity 1d 1096 d 367d 3d
Interest rate : Minimum 401 440 435 4,00
aximum 425 490 465 420
Average 420 464 450 413
Stock 11000 11000 11000 26000 37000
Next maturity REPO (Jun. 05, 2017) 300,0 300,0 25000
REPO BCRP matured from jun, 05 10 09, 2017 25000
il Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock
Next maturity Special Repo ().
‘Special Repo matured from jun, 05 (0 0, 2017
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1250,00 1250,00 1250,00 1250,00 1250,00
Next maturity COLD BCRP (Jun 20, 2017) 100,00 100,00 100,00 100,00
COLD BCRP matured from jun, 05 10 09, 2017
iv. Auction sale of e deposits in domestic currency 900.0 15000 15690
Proposals received 1574,0 15324 15690
Maturity 1d 1d 1d
Interest rate : Minimum 325 330 320
Maximum 346 395 4,00
Average 341 347 368
Stock 9000 15000 15690
Next maturity of time deposits () 900,0 15690
Time Deposits matured from jun, 05 10 09, 2017 900,0 15690
v. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of ime deposits TP (June 08, 2017) 300.1 300,1 300,1
Time Deposits TP matured from jun, 05 to 09, 2017
vil time deposits BN
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from jun, 05 to 09, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock
Next maturity COR BCRP (May 03, 2017)
R BCRP matured from jun, 05 to 09, 2017
vi_ Action sale of Swan oneration in foreian eurrency 222.0
Pronosals received 502.0
Maturity 735d
Interest rate : Minimum 410
imum 525
419
Stock 139801 13980.1 13980.1 139801 143021
Next maturity Swap (Jun 16, 2017) 4000 4000 400,0
Swan matured from iun. 05 0 09. 2017
Vil Auction sale of Swao oberation i foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 63500 63500 63500 6350,0 5950.0
Next maturity Swap foreign currency (Jun 02, 2017) 400,0 400,0 200,0
‘Swap foreign currency matured from jun, 05 10 09, 2017 4000 4000 2000
ix Auction sale of Swap operation in foreign currency (Sustituton)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 45617 45617 5617 45617 42617
Next maturity Swap foreign currency (Jun 2, 2017) 300,0 300,0 200,0
‘Swap foreign currency matured from jun, 05 t0 09, 2017 300.0 3000 2000
X Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 70 35 35 35 35
Next maturity Purchase FX Swap (Jun 20, 2017) 35 35 35
FX Swap Purchase currency matured from jun, 05 to 09, 2017 35
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millions of USS)
werage exchange rate (. USS)
il Selling  (millons of US$)
Average exchange rate (/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millons of US$)
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 Lo7:S o373 el B BiEs

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

Fee (dally efective rate) 0,0138% 0,0137% 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 206.2 3188 1143 600 160.0

Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%

5. Commercial bank current account in the BCR at close of the day 0 Si80 £35S Sy SIS
< Cumulative average reserve balances in domestic currency (millions of S/) () 6476.4 65148 6387.6 73923 71285
v domest O of to resene ©) 54 54 53 74 67

« ofs)) 21519 20920 20429 19857 27804
 Cumulative average current account to resene o 18 18 17 30 26
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 1550,0 8925 9740 616,0 .
Interest rate : Minimum / Maximu | 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 (oreign currency) 1580 1030
Interest rate : Minimum / Maximum | Average 1,00/1,00/1,00 1,00/1,00/1,00
©. Secondary market of COBCRP and CDBCRP-NR 12343 5849 7468 307.0 307.0
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) May;§2012017) Mey 12002017 ey J3012017) ey §31 12017 o, §8 &
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 171 465 219
Flow of foreign exchange position =+ bii-Giii+e+1 24 118 60,2
2. Spot purchases with non-banking costumers 496 1375 909

i, Purchases 227,9 24255 2513
i) Sales 2775 3422
b. Forward purchases with non-banking costumers 1586 239
i, Pacted 259,8 2183
ii. Redemption 1013 2422
C. Forward sells with non-banking costumers 1747 £24
i, Pacted 2234 3025
ii. Redemption 48,7 3648
d. Interbank operations
i 4162 2732 555,9 5815 3553
i Foward 100 40 200
. Spot sales due 1o NDF redemption and swaps. 1445 694 32 289 1538
i, Purchases 2003 393 46,7 2423 364,1
i) Sales 55,7 1087 49,9 2712 2103
f. Change due to FX options 21 02 03 08 01
9. Netoperations with other financial institutions. 02 234 Al 16 06
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32738 32812 32862 32708 3,2698

() Preliminar information




