CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Mar,20, 2017 Mar,21, 2017 Mar,22, 2017 Mar,23, 2017 Mar,24, 2017
1. Commercial bank current account before Central Bank operations 1.866.9 13359 12434 17226 23319
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 99.9 1000
Proposals received 705 336,0 444,0
Maturity 364d 31d 363d
Interest rate : Minimum 455 421 4,46
Masimum 4,60 426 446
Average 4,60 423 4,46
Stock 28.299.8 281508 28.2507
Next maturity CD BCRP (May 08, 2017) 150,0
D BCRP matured from march 27 to 31, 2017 150,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 14990 14990 14990
Next maturity REPO (Mar. 23, 2017 ). 399,0
REPO BCRP matured from march 27 to 31, 2017
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
‘Special Repo matured from march 27 to 31, 2017
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from march 27 to 31. 2017
V.. Auction sale of time deposits in domestic currency 1001 300.0 1498 500.0 11000
Proposals received 2085 619,5 2720 8730 17868
Maturity 7d 1d 7d 1d 3d
Interest rate : Minimum 395 310 410 380 360
Masimum 422 390 410 399 379
Average 414 382 4,10 384 373
Stock 400.1 2499 2499 749.9 1.349.9
Next maturity of time deposits (March 24, 2017) 300,0 1001 1.200,1
Time Deposits matured from march 27 to 31, 2017 300,0 13499
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
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
‘Time Deposits TP matured from march 27 to 31, 2017
vii. 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 27 to 31, 2017
Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 1500 1500 1500 1500 1500
Next maturity CDR BCRP (May 03, 2017) 1500 1500 150,0
R BCRP matured from march 27 to 31, 2017
ix Auction sale of Swap operation in foreian currency
ronosals rece
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 13.9801 13.9801 13.9801 139801 139801
Next maturity Swap (Jun 17, 2017) 400,0 400,0 400,0
matured from march 27 to 31. 2017
x. Auction sale of Swan oneration in foreian currency (Exbansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 63500 63500 63500 63500 63500
Next maturity Swap foreign currency (Jun 02, 2017) 400,0 400,0 4000
Swap foreign currency matured from march 27 to 31, 2017
Xi. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 2.804.7 2.804.7 2.804.7 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430
Swap foreign currency matured from march 27 to 31, 2017
xi. 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 27 to 31, 2017
b. Central Bank foreign currency operations at over-the-counter 1299 4638 4446 679.0
i. Purchase (millions of US$) 200 1430 1370 2095
Average exchange rate (/. USS) 32 32 32 32
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (milions of US$)
i, Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Commercial bank current account before close of the day 200 Lo 22 L0372 LI
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daly efective rate) 0,0139% 0,0139% 0,0139% 0,0139% 0,0129%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit
Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 1400 2350 80,0 296.0 685.0
Interest rate. 3,00% 3,00% 3,00% 3,00% 3,00%
5. C I bank current account in the BCR at close of the day 220 sl 5312 LSn2 025
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 7.8915 7.687,5 7.703,7 7.647,0 7.5819
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 67 65 66 65 65
¢ Cumulative average current account in domestic currency (milions of S/) 27625 26959 26460 25893 25241
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 23 22 23 22 22
6. Interbank market and Secondary market of CDBCRP
a_ Interbank operations (domestic currency) 9330 11400 9750 4680
Interest rate : Minimum / Maximum / Average 4,25/4,30/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 178 50 50
Interest rate : Minimum / Maximum / Average 101,010 101,010 1010110
c. Secondary market of CDBCRP and CDBCRP-NR 663 350 350 120
6 month term (amount / average interest rate) 169/4,43 1201440
12 month term (amount / average interes rate) 3501453
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) e L /g2017 e 1205201 et 1213201 ot ) 224201 [ £8) e
Flow of foreign exchange position adjusted by forwards = 624 224 283 -18,7
Flow of foreign exchange position = + bii - c.ii + & + 737 872 792 06
a_Spot purchases with non-banking costumers 745 1234 803 1466
i, Purchases 2902 2558 2450 3814
ii.) Sales 2157 1324 2348
b. Forward purchases with non-banking costumers 291 123 858
i ed 792 653 772
ii.-) Redemption 1083 530 1629
C. Forward sells with non-banking costurmers 189 595 773
i Pacted 2202 2341 1319
ii.) Redemption 239,1 1746 209.2
d. Interbank operations
i Spot 4350 297,2 3742 5365
i Foward 90 170
€. Spot sales due to NDF redemption and swaps 1367 1263 666 415
i, Purchases 2343 1705 2239 208.2
ii.) Sales 97,6 242 1573 1607
f. Change due to FX options Al 23 01 7
g. Net operations with other financial institutions 68 408 19 -148,
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2496 32488 32461 32482 32445

(%) Prefiminar information




