CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Feb,27, 2017 FeD,28, 2017 Mar,01, 2017 Mar 02, 2017 Mar 03, 2017

1. Commercial bank current account before Central Bank operations 35028 34207 30375 31680 29242

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

a. Central Bank monetary operations
i._Auction sale of CD BCRP 200 150.0 150.0 1500 1000 300 300
Proposals received 300 150,0 150,0 1550 205,0 79,0 1470
Maturity 192d 28d 99d 98d 191d 5544 371d
Interest rate : Minimum 4,48 421 437 437 447 478 4,60
Masimum 448 421 439 438 454 4,80 465
Average 4,48 428 439 438 454 4,80 462
Stock 282550 28505.0 285350 282650 282650
Next maturity CD BCRP (Mar 07, 2017) 300,0 300,0 300,0 1000 1000
D BCRP matured from march 06 1o 10, 2017 300,0
ii. Outcome of the buvina auction sale securities (Repo) 500.00 500.00 100000
Proposals received 1040,00 101000 1950,00
Maturity 1d 1d 3d
Interest rate : Minimum 426 430 432
Masimum 4,42 4,40 436
Average 4,40 434 434
Stock 14990 14990 19990 19990 24990
Next maturity REPO (May. 06, 2017 ). 399,0 399,0 500,0 500,0 10000
REPO BCRP matured from march 06 to 10, 2017 500,0 5000
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
Special Repo matured from march 06 to 10, 2017
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from march 06 to 10. 2017
V.. Auction sale of time deosits in domestic currency 22000 21348
Proposals received 23005 21348
Maturity 1d 1d
Interest rate : Minimum 4,08 4,10
Masimum 425 425
Average 414 419
Stock 27640 25998 1100
Next maturity of time deposits () 22990 24898 1100
Time Deposits matured from march 06 to 10, 2017 27640 25998 1100
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Interest rate : Minimum
Maimum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 300,1 300,1 300,1 300,1 300,1
‘Time Deposits TP matured from march 06 to 10, 2017
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from march 06 to 10, 2017
vii. Auction sale of CDR BCRP 150.0
Proposals received 150,0
61d
Interest rate : Minimum 0,40
Maimum 070
Average 052
Stock 2250 2250 2250 2250 1500
Next maturity CDR BCRP (May 03, 2017) 2250 2250 2250 2250 150,0
CRP matured from march 06 to 10, 2017 2250 2250
ix Auction sale of Swap operation in foreian currency
rece
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 139801 139801 139801 139801 139801
Next maturity Swap (Jun 17, 2017) 400,0 400,0 400,0 400,0 400,0
Swan matured_from march 06 to 10. 2017
x. Auction sale of Swa operation in foreian currency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 66500 6650.0 6650.0 66500 63500
Next maturity Swap foreign currency (Jun 02, 2017) 300,0 300,0 300,0 300,0 400,0
Swap foreign currency matured from march 06 to 10, 2017 3000 3000
Xi. Auction sale of Swa oeration in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430 2430 2430
Swap foreign currency matured from march 06 t0 10, 2017
xii. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from march 06 to 10, 2017
b. Central Bank foreian currency oberations at over-the-counter
i, Purchase (millons of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (i
i. Purchase (millons of USS)
ii. Selling _ (millions of USS)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP

3. Commercial bank current account before close of the day GRS S 2003 30380 Sz

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

Fee (daly efective rate) 0,0139% 0,0138% 0,0138% 0,0138% 00127%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4,80% 4,80% 4,80% 480% 480%
c. Monetary regulation credit

Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 299,0 3240 67 218 100

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

5.C I bank current account in the BCR at close of the day e LS 2008 S0102 282
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 71693 72606 85828 79235 86227
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 62 63 132 94 74
¢ Cumulative average current account in domestic currency (milions of S/) 21853 22510 35008 28436 35886
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 19 20 54 34 31

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 5615 6360 5210 8910 6230

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 440 2160 1830 1260
Interest rate : Minimum / Maximum / Average 0,75/0,75/0,75 0,75/0,75/0,75 0,75/0,75/0,75 0,75/0,75/0,75
c. Secondary market of CDBCRP and CDBCRP-NR 137 70
6 month term (amount / average interest rate) 1371448
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) R, 20800 50271201 (R, £ 0 [ O 2w [ O e
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 615 513 229 121 716
Flow of foreign exchange position = + bii - c.ii + & + 1281 1384 554 380
a_Spot purchases with non-banking costumers 1082 1236 63 316

i, Purchases 338,1 306,0 2954 2015
ii.) Sales 2299 1824 249.2 1700
b. Forward purchases with non-banking costumers -1380 15 22 140
i Pacted 1040 766 1130 1605
ii.-) Redemption 242,0 88,1 1108 865
C. Forward sells with non-banking costurmers 701 791 797 a19
i Pacted 2822 1938 1774 2393
ii.) Redemption 3522 1147 977 1974
d. Interbank operations
i Spot 4102 2612 4229 368,7 4012
i Foward 30
€. Spot sales due to NDF redemption and swaps 343 45 319 1086
i, Purchases 937 90,0 83,9 1875
ii.) Sales 595 855 520 789
f. Change due to FX options 34 08 A8 16
g. Net operations with other financial institutions 12 85 a1 88
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32515 32530 32631 32631 32750
(%) Prefiminar information




