CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr,10, 2017 Apri1, 2017 Apr,12, 2017

1. Commercial bank current account before Central Bank operations. 22603 38819 42064

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

a_ Central Bank monetary operations
i._Auction sale of CD BCRP 300 300
Proposals received 130,0 1410
Maturity 192d 5474
Interest rate : Minimum 415 433
Maxmum 415 433
Average 415 433
Stock 287833 27.006.9 270369
Next maturity CD BCRP (Apr 11, 2017) 17765 10300
CD BCRP matured from april 17 0 21, 2017 17765 10300
il. Oulcome of the buvina action sale secuities (Reoo) 2000 200.0 300.00 300.0 3000 900.0
Proposals received 5250 1685,0 500,00 6300 6300 6150
Maturity 1d 1d 1d 5d 5d sd
Interest rate : Minimum 465 472 435 465 467 468
aximum 465 472 435 465 467 470
Average 465 472 435 465 467 469
Stock 25990 17990 23990
Next maturity REPO (Apr. 11, 2017 ), 11000 300,0 900,0
REPO BCRP matured from april 17 to 21, 2017 11000 300,0 900,0
il Outcome of the buvina auction sale securites (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock
Next maturity Special Repo ().
‘Special Repo malured from april 17 10 21, 2017
iv. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 70,00 70,00 70,00
Next maturity CDLD BCRP (May 29, 2017) 70,00 70,00 70,00
CDLD BCRP matured from april 17 to 21, 2017
V. Auction sale of time deposits in domestic curency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from april 17 t0 21, 2017
vi. Auction sale of time deposits TP in domestic currency.
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 16000
Next maturiy of time deposits TP (June 08, 2017) 300,1 300,1 300,1
Time Deposits TP matured from aprl 17 to 21, 2017
Vi, Auction sale of time deosits BN in domestic curency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from april 17 to 21, 2017
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 150.0 1500 1500
Next maturity COR BCRP (May 03, 2017) 1500 150,0 1500
COR BCRP matured from april 17 to 21, 2017
ix Auction sale of Swan overation in foreian curtency
Pronosals received
Maturity
Interest rate : Minimum
Naimum
veraoe
Stock 139801 13980.1 139801
Next maturity Swap (Jun 16, 2017) 400,0 4000 400,0
anril 171021 2017
x Auction sale of Swab operation in foreian currency (Exoansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 63500 63500 63500
Next maturity Swap foreign currency (Jun 02, 2017) 400,0 400,0 400,0
‘Swap foreign currency matured from apil 17 t0 21, 2017
3i. Auction sale of Swap operation in foreian curtency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430 2430 2430
‘Swap foreign currency matured from april 17 to 21, 2017
xil. Auction Purchase FX Swan BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 35 35 35
Next maturity Purchase FX Swap (May 30, 2017) 35 35 35
FX Swap Sell curency matured from april 17 to 21, 2017
b. Central Bank foreian currency operations at over-the-counter 32
i._Purchase (millions of US$) 10
werage exchange rate (. USS) 2450
il Selling  (millions of USS)
Average exchange rate (S/. USS)
c. Ooerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millions of US$)
d. Operations at the Secundarv 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 account before close of the day 333 oLd Sua0

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

Fee (dally efective rate) 0,0129% 0,0129% 0,0133%
b. Outcome of the direct temporary buying securities (Repo)

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

Interest rate 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 100 863 11108

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

5. Commercial bank current account in the BCR at close of the day 23 CEED O
f (millions of $) () 71163 68275 72282
¢ of to resene 60 58 61
< of s)) 25803 25748 26950
¢ Cumulative average account in domestic cu to resene 22 22 23

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 684.0 7735 1838.0

Interest rate : Minimum / Maximum / Average 4,2514,40/4,32 4,30/4,30/4,30 4,30/4,45/4,35
b. Interbank operations (foreign currency) 700 85.0 320
Interest rate : Minimum / Maximum / Average 1,0/1,05/1,01 1,0/1,00/1,01 1,00/1,00/1,00
c. Secondary market of CDBCRP and CDBCRP-NR 734 134 3816
6 month term (amount / average interest rate) 200/415 2001415 2501414
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS$) 2800782017} Gt 29 B Gth £ E
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 357 432 751
Flow of foreign exchange position = a + bii - . 1086 68,7 89,8
2. Spot purchases with non-banking costumers 979 854 839

i, Purchases 2824 330,9 2925
i) Sales 1845 255 2085
b. Forward purchases with non-banking costumers 291 -337.0
i Pacted 608 90
ii. Redemption 89,9 3459
C. Forward sells with non-banking costumers 45 3221
i Pacted 774 270,9
ii. Redemption 819 592,9
d. Interbank operations
i spot 4914 3025 592,0
i Foward 17,0
. Spot sales due 1o NDF redemption and swaps. 494 239 2520
i, Purcha 1247 580 5916
i) Sales 753 819 3396
f. Change due to FX options 148 09 09
9. Net operations with other financial institutions. 03 08 08
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32468 32463 3,2508
() Preliminar information




