CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Aug. 21, 2017 Aug. 22, 2017 Aug. 23, 2017 Aug. 24, 2017 Aug. 25, 2017
1. Commercial bank current account before Central Bank operations 33976 30630 38441 44509 47752
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 2000 1000 2000 200 1000 200.0 300 2000 100.0 2000
Proposals received 1655 4100 292,0 706,0 148,0 2450 584,0 157,0 587,0 371,0 693,0
Maturity 176d 106d 360d 196 d 533 d 104d 195d 357d 194d 102d 193d
Interest rate : Minimum 358 357 350 36 353 361 362 356 359 362 3,60
aximum 358 3,66 364 36 354 3,65 3,66 3,60 366 362 365
Average 358 3,64 362 36 354 364 364 359 363 362 363
Stock 253394 25539,4 258694 260994 263994
Next maturity CD BCRP (Aug. 17 2017) 10150 10150 10150 10150 10150
CD BCRP matured from aug. 28 to september 01, 2017
. Outcome of the buvina auction sale securites (Reno)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 200,0 2000 200,0 2000 200,0
Repo BCRP matured from aug. 28 to september 01, 2017
i, Auction sale of CDLD BCRP 200.0 300.0 300.0 150.0
Proposals received 6510 580,0 536,0 165,0
Maturity 61d 61d 61d 61d
Interest rate : Minimum 36 36 360 359
imum 31 37 370 3,70
Average 36 36 365 367
Stock 200.0 5000 9500
Next maturity CDLD BCRP (Oct 23, 2017) 200,0 200,0 200,0
CDLD BCRP matured from aug. 28 to september 01, 2017
iv. Auction sale of ime deposits in domesiic currency 500.1 1100.1 500.1 1450.0 1000.1 1300.0 1000.0 651.0 1200.0 1500.0 499.9 1600.0
Proposals received 12120 1477,0 850,7 21280 12610 2026,7 14350 652,0 2088,7 27573 7639 23594
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 7d 3d
Interest rate : Minimum 3,60 357 335 345 360 350 3,60 372 325 330 364 2,90
373 375 375 370 375 3,65 373 375 333 369 3,75 324
Average 364 364 372 362 373 354 3,70 375 329 353 3,72 303
Stock 21002 24501 28001 33510 42509
Next maturity of time deposits (Aug 28 , 2017) 1600.2 1950,1 2300,1 27000 31000
Time Deposits matured from aug. 28 to september 01, 2017 21002 24501 28001 27000 42509
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 20000 20000 20000 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. 28 to september 01, 2017
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Average
stock
Next maturity COR BCRP ()
R matured from aug. 28 to september 01, 2017
i Auion sle of Swap operaion n orlan urtency
Maturity
Interest rate : Minimum
‘Matmur
soc 127831 127831 127831 127831 125331
Next maturity Swap (Sep. 01, 2017) 250,0 2500 250,0 250,0 700,0
‘Swap maured from aua. 28 (0 Seotember 01 2017 7000
Vil Auction Sale of Swan oeration in foreian currency (Exoansion)
Pronosals received
Mari
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 aug. 28 to September 01, 2017
ix Auction sale of Swap operation in foreian currency (Susiitution)
Proposals received
Maturity
Interest rate : 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 curtency matured from aug. 28 to seplember 01, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sel currency matured from aug. 28 to September 01, 2017
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from aug. 28 1o September 01, 2017
b, Central Bank foreian currency operations at over-the-counter 162 964.9 508.4 7316 987.3
i._Purchase (millons of USS) 50 2980 1570 2260 3050
rage exchange rate (S/. USS) 32 32 32 32 32
ii.Selling (millions of USS)
je exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
Selling  (millions of USS)
d. Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP 541 54.1 541 541 54.1
i, Repurchase of CD BCRP and CD BCRP-NR
. Purchase of BTP
3. Commercial bank current close of the day S 6 S0 2oLy SEE0
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efeciive rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0119%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,30% 430% 4,30% 4,30% 4,30%
. Monetary regulation credit
Interest rate
d. Ovenight deposits in domestic currency 180 2375 4243 10619 10792
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 SR SC0Y SEL SCEE) e
& Cumulative averag balances « ofs) () 67963 68394 67038 66363 65720
balances liabiliies subject to ¢ 55 56 55 54 54
¢ Cumulative average current account in domesiic currency (millions of S/) 24558 25153 23525 23106 22580
account in domest (9% of liabiles subject to G} 20 21 19 19 18
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domesic currency) 000,0 891,2 § 1950 945,0
Interest rate : Minimum / Maximum | Average 3,7513,75/3,75 3,7503,75/3,75 3,7513,75/3,75 3,75/3,75/3,75 3,7003,75/3,74
b Interbank operations (foreign currency) 855 740 99.0 1230 1180
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 125/1,25/125
c. Secondary market of CBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)
7. Operations in the foreign exchange (millions of US$) 2401152017 l0 32132017 Aupi2242017) 012332017 2024201
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1095 352 953 54 244
Flow of foreign exchange position = a +bii -c.i + e +{ 22 230 2980
a. Spot purchases with non-banking costumers 313 1201
Purchases 2145 210,7
.Y Sales 2518 3308
b. Forward purchases with non-banking costumers 832 383
Pacted 1516 254,4
) Redemption 68.4 216,1
C. Forward sells with non-banking costumers. 1814 319
Pacted 2763 764
Redemption 94,8 445
d. Interbank operations
Spot 3905 267.2 4858 408,9 3572
. Fowan 570 360 500 230
. Spot sales due to NDF redemption and swaps 65.1 234 268 34 58,9
Purchases 840 437 2738 2025 1928
.Y Sales 189 67,1 247,0 1991 133,9
f. Change due to FX options. 35 59 24 121 08
g. Net operations with other financial nstitutions 08 51 -3483 2244 3216
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 32425 32388 32377 3,2379 32367
() Preliminar information




