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

(Millions of Soles)

January 23,2016 Jan, 24,2017 Jan, 25, 2017 Jan, 26,2017 Jan, 27,2017
1. Commercial bank current account before Central Bank operations 22495 2512.3 3.069.8 31551 28817
2. Monetary and exchange Ceniral Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 2000
Proposals received 1340 4320
Maturity 533d 167d
Interest rate : Minimum 470 4,4
Maximum 475 445
Average .71 445
Stock 249221
Next maturity CD BCRP (Dic 27, 2016) 10232 10232 10232
D BCRP matured from january 30 to fabruary 3 , 2017
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 11990 11990 11990 11990
Next maturity REPO (May. 08, 2017 ), 399.0 399.0 399,0 399,0
REPO BCRP matured from january 30 to fabruary 3 , 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 january 30 to fabruary 3, 2017
. Auction sale of CDV BGRP
Pronosals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity CDV BCRP 0
RP matured from ianuary 30 fo fabruary 3 . 2017
v. Auction sale of time deposits in domestic currency 4539 12000 2565 10000 2000 14551 15035
Proposals received 4539 1.280,7 2565 1446,0 2085 14551 15035
Maturity 1d 1d 7d 1d 7d 1d 3d
Interest rate : Minimum 390 4,00 415 3,90 418 410 410
Maximum 425 424 425 423 425 425 425
Average 418 418 4,20 419 422 419 420
Stock 11403 18864 17430 21981 19600
Next maturity of time deposits () 4539 13999 12000 17416 15035
Time Deposits matured from january 30 1o fabruary 3, 2017 8538 18864 14865 17416 19600
i time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 300.1 300,1 300,1
Time Deposits TP matured from january 30 to fabruary 3, 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 january 30 to fabruary 3, 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 2250 2250
DR BCRP malured from januery 30 o by 3. 2017
i af Swan onerarion in forsian curtency
ity
Interest rate : Minimum
Magmum
Average
Stock 139801 13.980.1 13.980.1 13.980.1 13.980.1
Next maturity Swap (Jun 17, 2017) 4000 4000 4000 4000 400,0
Swan matured from ianviary 30 to fabrary 32017
. Aueton sale of Swap overaian i orian curtency (Exmansion)
Vet
Interest rate : Minimum
aximum
Average
stock 7.4500 7.4500 7.4500 74500 74500
Next maturty Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 300,0 300,0
‘Swap foreign currency matured from january 30 to fabruary 3., 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 2430
Swap foreign currency matured from january 30 to fabruary 3, 2017
»i. Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 96.2 96.2 96.2 96.2 6.2
Next maturty FX Swap Sel (Jan 10, 2017) 96,2 96,2 96,2 96,2 9,2
FX matured from 2017
b. Central Bank foreign currency operations at over-the-counter 33
i._Purchase (millons of USS) 10
ge exchange rate (. USS) 33
ii.Selling (millions of USS)
Average exchange rate (S/. USS)
. Operations with Tesoro Publico (milions of USS)
[
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 82ms L2l SE20 2500 &5EA

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

Fee (dally efecive rate) 0,0137% 0,0138% 0,0138% 0,0137% 0,0127%
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 695.0 88.0 586.0 4580 2800

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 =B Sl 50008 120 8382
« Cumul balances « of ) () 7.446.,6 7.446.,6 7.285.9 74466 72161
t Cumul balances liabiliies subject to ) 65 65 63 65 63
« Cumul domesi (millons of S/) 25265 24854 2.426,0 23716 23170
cumu account in domesti (%of labiliies subject 1o reser G} 22 22 21 22 20

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 13925 1.185.0 4975 5150 600.5

Interest rate : Minimum / Maximum | Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,2514,25 4,2514,25/4,25 4,2514,25/4,25
b. Interbank operations (foreign currency) 1350 1850 146.0 410 16.0
Interest rate : Minimum / Maximum | Average 0,75/0,8010,76 0,75/0,80/0,76 0,75/0,80/0,76 0,6510,75/0,72 0,65/0,65/0,65
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average intefes rate)
24 month term (amount / average interest rate)

7. Operations inthe forelgn exchange. (millions o US$) Jan, 20,2017 Jan, 23,2017 Jan, 24,2017 Jan, 25,2017 Jan, 26,2017
Flow of foreign exchange posiion adjusted by forwards = @+ bi-c.i+e+ 933 325 881
Flow of foreign exchange position = a + b -c.i + e +{ 96,7 42,0 59,9
a. Spot purchases with non-banking costumers 119.4 307 751

Purchases 196,6 266,3 300,1
i) Sales 3161 2356 2204
b. Forward purchases with non-banking costumers 1628 189 676
2013 1222 305,7
3 Redemption 384 1412 238,1
C. Forward sells with non-banking costumers. 1518 402 388
i Pacted 1788 1445 2315
3 Redemption 270 1043 1926
d. Interbank operations
i 4128 2548 368,0
Foward 30 120
. Spot sales due to NDF redemption and swaps 127 525 133
Purchases 259 768 709
i) Sales 132 1293 576
f. Change due to FX options. 26 02 51
9. Net operations with other financial institutions A3 09 49
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 33002 32887 32815 32784 33019
() Preliminar information




