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

(Millions of Soles)

Jul,10, 2017 Jul,11, 2017 Jul,12, 2017 Jul,13, 2017 Jul, 14, 2017
1. Commercial bank current account before Central Bank operations 17710 24028 26240 3767.9 32724
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 200 300
Proposals received 126,0 1134 1400
Maturity 178d 547d 364d
Interest rate : Minimum 37 37 36
aximum 37 38 37
Average 37 38 37
Stock 254131 247530 24783,0 235830 23583,0
Next maturity CD BCRP (Aug. 03 2017) 660,0 12300 12300 260,0 260,0
CD BCRP matured from july 17 t0 21, 2017 660,1 12300 12300
. Outcome of the buvina auction sale securites (Reno) 10000
Proposals received 12550
Maturity 1d
Interest rate : Minimum 40
a1
Average 4,0
Stock 41100 29100 20100 29100 27600
Next maturity Repo (Aug. 03, 2017) 12000 150,0 150,0 1500 300,0
Repo BCRP matured from july 17 0 21, 2017 13500 1500 150,0 1500
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from july 17 to 21, 2017
iv. Auction sale of ime deposits in domesiic currency 11005 556.5
Proposals received 11038 557,5
Maturity 1d 3d
Interest rate : Minimum 30 32
40 38
Average 37 36
stock 11005 5565
Next maturity of time deposits (July 17, 2017) 11005 556,5
Time Deposits matured from july 17 to 21, 2017 11005 5565
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 11000 11000 11000 11000 11000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0 200,0
Time Deposits TP matured from july 17 to 21, 2017
vi. Auction sale of COR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Average
stock
Next maturity COR BCRP ()
P matured from july 17 to 21, 2017
vil. Auction sale of Swap operation in foreian currency
Maturity
Interest rate : Minimum
Maxmum
soc 127831 127831 127831 127831 127831
Next maturity Swap (Aug. 25, 2017) 250,0 2500 250,0 250,0 250,0
‘Swan matured from iulv 17 to 21. 2017
Vil Auction sale of Swan oeration in foreian currency (Exoansion)
Pronosals received
Manri
Interest rate : Minimum
Maxmum
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 july 17 to 21, 2017
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest ate : 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 july 17 10 21, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 500
Next maturity X Swap Sell () 500
FX Swap Sellcurrency matured from july 17 to 21, 2017 500
. Auction Purchase FX Swap BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturty Purchase FX Swap
FX Swap Purchase currency matured from july 17 to 21, 2017
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
\werage exchange rate (. USS)
ii.Selling (millions of USS)
je exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
d. Operations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP 541
i, Repurchase of CD BCRP and CD BCRP-NR
. Purchase of BTP
3. Commercial bank current close of the day BuE0 202t 220 2830 BuED
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efeciive rate) 0,0139% 0,0139% 0,0139% 0,0139% 0,0119%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
. Monetary regulation credit
Interest rate
d. Ovenight deposits in domestic currency 100 2039 1620 218 3450
nterest rate 2,75% 2,75% 2,75% 2,75% 2,75%
5. Commercial bank current account in the BCR at close of the day B0 8T Za0) 8aL 210
& Cumulative averag balances « ofs) () 70045 69201 69666 69389 69120
I balances liabilies subject to ¢ 58 57 58 58 57
« Cuml domesi (millons of S/) 27219 26725 27122 26831 26462
cumul account in domest (%o liabiies subject 1o reser G} 23 22 23 22 22
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domesic currency) 1293,0 13320 11160 13840 21225
Interest rate : Minimum / Maximum | Average 4,00/4,00/4,00 4,00/4,00/4,00 4,0004,00/4,00 4,00/4,00/4,00 3,75/3,75/3,75
b Interbank operations (foreign currency) 40
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25
c. Secondary market of CDBCRP and CDBCRP-NR 1423 9000 541
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate) 900,0/3.75
O (millions of USS) Jul, 07 2017 Jul, 10 2017 Jul, 11 2017 Jul, 12 2017 Jul, 13 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 69 40,1 604 349
Fiow of foreign exchange position = a +bii -c.i + e +{ 564 23,7 58,7
a. Spot purchases with non-banking costumers 268 290 120
3406 2817 3175
3138 3107 3055
b. Forward purchases with non-banking costumers 66.9 6.2 136
Pacted 1322 1336 181,1
) Redemption 653 127.4 1675
C. Forward sells with non-banking costumers. 1262 829 329
i Pacted 266,1 649 183,0
Redemption 139.9 1478 150,1
d. Interbank operations
Spot 67,7 404,9 3927 410,7 5418
. Fowan 200 400 359 90 900
. Spot sales due to NDF redemption and swaps 1126 293 249 18 357
1372 1508 145,8 1114 145,6
26 1801 1208 1096 109,9
f. Change due to FX options. 28 9.8 101 01 AS
9. Net operations with other financial institutions. 84 675 -145 01 64
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 3,2507 32556 32543 32513 32496

() Preliminar information




