CENTRAL RESERVE BANK OF PERU

IMMARY

oF

NETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Aug. 07, 2017 Aug. 08, 2017 Aug. 09, 2017 Aug. 10, 2017 Aug. 11, 2017

1. Commercial bank current account before Central Bank operations 32238 38185 41117 4778,2 7449,0

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

i, Auction sale of CD BCRP 200 150.0 200 1000 3000 300 2000 3000 3000 500.0
Proposals received 2075 624,0 1415 493,0 1080,0 2015 622,0 11430 434,0 11530
Maturity 183d 182d 547d 90d 181d 364d 89d 180d 88d 179d
Interest rate : Minimum 36 35 3,60 329 343 351 347 350 355 3,50

laximum 36 35 3,60 351 354 3,52 3,63 353 3,60 3,55
Average 36 .5 3,60 348 351 352 353 351 3,60 353
Stock 23593,0 23743,0 24173,0 235128 243128
Next maturity CD BCRP (Aug. 17 2017) 1190,0 1190,0 8934
1190,0 1190,0 893,4
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2460,0 2460,0 2460,0 2460,0 2460,0
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0

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

imum
Average
Stock
Next maturity CDLD BCRP (

iv. Auction sale of time deposits in domestic currency 500.1 1000.1 500.0 500.0 1448.7 1000.0 1000.0 1000.0 685.0 1444.0
Proposals received 11210 1293,6 7705 604,0 14487 22970 2746,0 26725 685,0 1444,0
Maturity 1d 1d 1d 1d 1d 3d 3d 3d 7d 3d
Interest rate : Minimum 33 33 3,35 3,60 3,40 3,40 3,30 310 3,55 3,30

35 35 374 375 375 360 340 355 375 375

Average 34 34 3,56 373 3,69 354 334 345 373 347
Stock 500,1 1000,1 24487 51290
Next maturity of time deposits (Aug 14 , 2017) 1000,1 44440
1000,1 5129,0

v. Aucion sale of e deosits TP in domestic curtency
Proposals received
Maturity
Interest rate : Minimum

imum

Average
Stock 2000,0 2000,0 2000,0 2.000.0 2000,0
Next maturity of time deposits TP (Dec 19, 2017) 200,0 2000 2000

vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

imum
Average
Stock
Next maturity CDR BCRP ()
vii. Auction sale of Sv':an operation in foreian currency:
Maturitv e
Interest rate : Minimum
‘Maximu
Stock punane 127831 127831 127831 127831 127831
Next maturity Swap (Aug. 25, 2017) 250,0 250,0 250,0
Vi, Auction sale of Swan operation in foreian currency (Expansion)
Provosals received
i
Interest rate : Minimum
Maimum
Average
Stock 4950,0 4950,0 4950,0 4950,0 4950,0
Next maturty Swap foreign curiency (Sep 08, 2017) 6000 6000 600,0
ix. Auction sale of Swan operation in foreian currencv (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
tock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0

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

imum
Average
Stock
Next maturty FX Swap Sell ()

. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum

imum
Average
K
Next maturiy Purchase FX Swap ()
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
rage exchange rate (S/. USS)
ii.Selling. (millions of USS)
rage exchange rate (S/. USS)
. Overations with Tesoro Publico (millions of USS)

i, Purchase (milions of USS)

ii.Selling (millions of USS)

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

i Purchase of BTP

3. Commercial bank current close of the day 51238 Saced) BEH o) o200

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

Fee (daily efective rate) 0,0108% 0,0108% 0,0108% 0,0108% 0,0118%
b. Qutcome of the direct temporary buying securiles (Repo)

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

Interest rate
d. Overight deposits in domestic currency 680 831 2202 202 193

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 =D &= B 47 A

« Cumulative averagy balances in « EER) 78902 79496 76586 7557,1 73963
i reserve balances liabilities subject to reserve requirements) (*) 65 66 63 62 61

« Cumlative average current account in domestic currency (millons of S/) 36190 34848 33711 32693 31085
e account (% of liabilities subject to * 30 30 28 27 26

6. Interbank market and Secondary market of CDBCRP

a. Interbank operations (domesiic currency) 806,2 9010 604,0 948,0 7800
Interest rate : Minimum / Maximum / Average 3,75/3,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75 3,50/3,75/3,70 3,50/3,80/3,71
b. Interbank operations (foreign currency) 410 790 940 840 1040
Interest rate : Minimum / Maximum / Average 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 125/1,25/1,25
¢. Secondary market of COBCRP and CDBCRP-NR 441.0 8240 145

6 month term (amount / average interest rate) 196,2/3,75 218/375

12 month term (amount / average interes rate) 2451350

24 month term (amount / average interest rate}

7. Operations in the foreign exchange (millions of US$) e @) R Aug 10742017 g §0852017) aup§0932017) AugRI0§2047
Flow of foreign exchange position adjusted by forwards = a+bi-ci+ e+ 1 283 433 510 825 187
Flow of foreign exchange posiion = a + bi-cii +e + 1197 95 56,8 92,8 219
a. Spot purchases with non-banking costumers. 619 397 536 177,1 68,3

i Purchases 2865 2230 2641 4159 2043

ii.) Sales 2246 1833 317,6 593,1 2726

b. Forward purchases with non-banking costumers -158.2 195 188 1135 316
Pacted 99,3 436 414 2204 2412
3 Redemption 2575 631 602 1068 2036
C. Forward sells with non-banking costumers 116 342 256 95.0 103
Pacted 209,7 50,5 199,1 158,2 228,9
3 Redempiion 2212 163 2247 631 2392
d. Interbank operations
Spot 4763 1554 3557 5326 5820
Forward 30 30 50 15,0 23,0
e. Spot sales due to NDF redemption and swaps. 164 106 1761 119 1084
Purchases 2027 157 2149 578 2344
ii.) Sales 186,3 51 38,8 45,8 126,0
1. Change due to FX options 13 15 10 82 73
9. Net operations with other financial institutions 52 L6 -148 287 265
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2423 3,2429 3,2432 32474 3,2484
) Preliminar information




