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

(Millions of Soles)

Feb,13, 2017 Feb, 14, 2017 Feb,15, 2017 Feb, 16, 2017 Feb,17, 2017
1. Commercial bank current account before Central Bank operations 6.053.8 5.802,2 5.0633 52482 40443
2. Monetary and exchange Ceniral Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 200,0 1000 1000 1000 300 1000 1000 1000 300 1000 1000 1000 1000 1000 1000
Proposals received 1425 364,0 2350 2430 2360 1440 2100 2280 2660 2320 1600 2020 3280 2300 2340 2890
Maturity 185d 185d 28d  o1d s41d 540d 28d  90d  540d 3s5d  28d  89d 5394 28d  88d  538d
Interest rate : Minimum 424 454 428 439 475 477 429 439 477 456 429 436 477 431 439 479
Maximum 456 455 432 440 479 479 431 439 479 456 432 440 479 431 440 479
Average 450 455 430 440 478 478 430 439 478 456 431 439 479 431 440 479
Stock 26.724.9 27.054.9 265350 26.835,0
Next maturity CD BCRP (Mar 02, 2017) 849.9 300,0
CD BCRP matured from february 20 0 24, 2017
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 14990 14990 14990 14990 14990
Next maturity REPO (Feb. 03, 2017 ). 399,0 399,0 399,0
REPO BCRP matured from february 20 to 24, 2017
il Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturty Special Repo 0.
ecial Repo matured from february 20 to 24, 2017
. Auction sale of CDV BGRP
Pronosals receive
ity
Interest rate : Minimum
Average
Stock
Next maturity CDV BCRP 0
RP matured from fabruary 20 to 24. 2017
v. Auction sale of time deposits in domestic currency 3000 2999.9 4260 3000,0 14255 2001 17000 9690 1600 26000 1499,9 11000
Proposals received 325,0 4490,9 4260 4006,4 14255 3269 26215 9690 1600 31146 1499,9 1100,0
Maturity 7d 1d 7d 1d 1d 7d 1d 1d 7d 1d 3d 3d
Interest rate : Minimum 418 4,00 420 389 400 410 398 413 420 400 418 389
Maximum 425 415 425 411 425 424 410 425 425 409 425 4,05
Average 4.20 411 423 4,04 414 422 401 419 422 403 423 396
stock 999 43259 43516 49551 36860
Next maturity of time deposits (Feb 20, 2017) 3.099.9 31255 28999
Time Deposits matured from february 20 to 24, 2017 39998 34255 36860
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 300.1 300,1
Time Deposits TP matured from february 20 to 24, 2017
Vi, Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity of time deposits BN (
Time Deposits BN matured from february 20 to 24, 2017
viil. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 2250 2250 2250 2250 2250
Next maturty COR BCRP (Jan 10, 2017) 2250 2250 2250
CDR BCRP matured from february 20 to 24, 2017
ix Auction sale of Swan aneration in foreion currency
Pronosals recei
ity
Interest rate : Minimum
Magmum
Average
Stock 139801 139801 13.980.1 13.980.1 13.980.1
Next maturity Swap (Jun 17, 2017) 4000 4000 400,0
Swan matured from febriiary 20 t0 24. 2017
. Auetion sale of Swap overaion i forian curtency (Exmansion)
Maturity
Interest rate : Minimum
Maximum
Average
Stock 71500 71500 71500 71500 66500
Next maturity Swap foreign currency (March 03, 2017) 500,0 500,0 300,0
‘Swap foreign curtency matured from february 20 t0 24, 2017
4. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Matrity
Interest rate : Minimum
Maxmum
Average
st 804.7 48047 48047 48047
Next maturty Swap foreign currency (May 26, 2017) 243,0 2430 2430
Swap foreign currency matured from february 20 to 24, 2017
»i. Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturty FX Swap Sell (
FX Swap Sell currency matured from february 2010 24, 2017
b. Central Bank foreign currency operations at over-the-counter 308.3
i. Purchase (millions of US$) 95.0
ge exchange rate (. USS) 32
ii.Selling (millions of USS)
Average exchange rate (S/. USS)
. Operations with Tesoro Publico (milions of USS)
i
d. 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 close of the day 23300 20102 SHES) L1522 &p

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

Fee (dally efecive rate) 0,0138% 0,0138% 0,0139% 0,0139% 0,0128%
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 4,.80% 4,.80% 4,80% 4,80% 4,80%
d. Ovenight deposits in domestic currency 7391 709 4455 1080 3446
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 SEERR 20003 S8R0 et L35
balances « of ) () 84138 8.588,1 8.267.2 81274 7.9874
t cumul balances liabiliies subject to ) 74 75 7.2 71 69
¢ Cumulative average current account in domesiic curtency (millions of S/) 35221 34656 33192 31794 30394
« cumu accountin d (%of labiliies subject 1o reser G} a1 31 29 28 26
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 5200 1450 1350 2220 3350
Interest rate : Minimum / Maximum | Average 4,25/4,25/4,25 4,15/4,25/4,18 4,2004,2514,22 4,2514,25/4,22 4,2514,25/4,25
b. Interbank operations (foreign currency) 3150 346.0 3200 2730 3340
Interest rate : Minimum / Maximum | Average 0,7510,75/0,75 0,7510,75/0,75 0,75/0,75/0,75 0,75/0,75/0,75 0,75/0,8000,76
c. Secondary market of CDBCRP and CDBCRP-NR 140 50.0 1443 1300 2200
6 month term (amount / average interest rate) 10017448 5001/4,49 100,0/4,48 100,0/ 4,48
12 month term (amount / average intefes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange (millions of USS) Feb, 10,2017 Feb, 13,2017 Feb, 14,2017 Feb, 14,2017 Feb, 15, 2017
Flow of foreign exchange posiion adjusted by forwards = @+ bi-c.i+e+ 103 406 406 57,7
Flow of foreign exchange position = a + b -c.i + e +{ 84 143,0 912
a. Spot purchases with non-banking costumers 1282 131

Purchases 2314 222,9
i) Sales 359,7 209,8
b, Forward purchases with non-banking costumers 47,9 199,0
Pacted 236,1 349,7
3 Redemption 384,0 150,7
C. Forward sells with non-banking costumers. 481 523
i Pacted 105,1 155,0
2 Redemption 570 102,7
d. Interbank operations
i 360,0 1791 47170 477,0 3341
onward 30
. Spot sales due to NDF redemption and swaps 27 382 499 415
Purchases 1264 16255 487 98,9
i) Sales 1291 2007 98,6 1465
. Change due to FX options Al o7 124 22
9. Net operations with other financial institutions 66 39 58 -104,7
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 32518 32648 32645 32645 3,2485
(%) Preliminar information




