CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

FeD,20, 2017 Feb,21, 2017 FeD 22, 2017 FeD 23, 2017 FeD 24, 2017
1. Commercial bank current account before Central Bank operations 3489,0 3460,1 3496,0 34389 34122
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 1000 1000 1000 1000 300 1000 1000 300 1000 1000 1000 1000
Proposals received 1240 2230 2230 2180 214,0 1820 2150 2330 1230 1370 204,0 2130 2230
Maturity 178d  28d  85d 28d 8ad 540d 28d 83d 355d 28d 82d 28d 81d
Interest rate : Minimum 449 420 439 428 438 478 428 438 455 429 438 428 433
Masimum 453 420 439 429 439 479 428 439 4,60 429 439 428 438
Average 452 429 439 428 439 478 428 438 457 429 438 428 438
Stock 27065.0 272650 274950 277250 279250
Next maturity CD BCRP (Mar 02, 2017) 300,0 300,0 300,0 3000 3000
D BCRP matured from february 27 to march 03, 2017
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 14990 14990 14990 14990 14990
Next maturity REPO (Feb. 03, 2017 ). 399,0 399,0 399,0 399,0 399,0
REPO BCRP matured from february 27 to march 03, 2017
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 february 27 to march 03, 2017
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from februarv 27 to march 03. 2017
V.. Auction sale of time deosits in domestic currency 13205 10000 10130 12000 944.0 3550 10000 6035 1100 15099 466.0 17313
Proposals received 13205 12219 1063,0 12656 944,0 35,0 11018 6035 1200 17674 467.0 17313
Maturity 1d 1d 1d 1d 1d 7d 1d 1d 7d 1d 3d 3d
Interest rate : Minimum 420 389 418 390 419 416 399 405 423 4,00 410 399
Masimum 425 405 425 420 425 425 420 425 425 415 425 425
Average 423 393 424 395 424 423 204 224 423 404 223 2,04
Stock 31066 25731 24590 26684 2662.3
Next maturity of time deposits (Feb 27, 2017) 27465 24131 34131 22034 21973
Time Deposits matured from february 27 to march 03, 2017 31066 25731 21041 22034 26623
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) 300,1 300,1 300,1 300,1 300,1
‘Time Deposits TP matured from february 27 to march 03, 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 february 27 to march 03, 2017
vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 2250 2250 2250 2250 2250
Next maturity CDR BCRP (Jan 10, 2017) 2250 2250 2250 2250 2250
P matured from february 27 to march 03, 2017
ix Auction sale of Swap operation in foreian currency
osals receive
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 februarv 27 to march 03. 2017
x. Auction sale of Swa operation in foreian currency (Expansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 66500 6650.0 6650.0 66500 66500
Next maturity Swap foreign currency (March 03, 2017) 300,0 300,0 300,0 3000 3000
Swap foreign currency matured from february 27 to march 03, 2017
Xi. Auction sale of Swa oeration in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 48047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430 2430 2430
Swap foreign currency matured from february 27 to march 03, 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 february 27 to march 03, 2017
b. Central Bank foreian currency oberations at over-the-counter 32 471 2010
i. Purchase (millions of US$) 10 145 89.7
Average exchange rate (/. USS) 32 32 32
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
i, Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Commercial bank current account before close of the day LT Lo ot L S S
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 1230 3530 199.0 587.8 359.0
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 Gy oL gEs EEE =0
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 77239 78355 75458 74610 73857
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 67 68 65 65 64
¢ Cumulative average current account in domestic currency (milions of S/) 27458 28459 25488 24640 23887
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 24 25 22 21 21
6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 2590 6320 5040 2080 3430
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) 2700 307.0 2940 2380 2490
Interest rate : Minimum / Maximum / Average 0,75/0,80/0,76 0,75/0,80/0,76 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 230 1000 90,0 1600 147.2
6 month term (amount / average interest rate) 230/4.48 100,0/4,49 7001450 160,0/4,49 14721449
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
., Feb, 17,2017 Feb, 20,2017 Feb, 21,2017 Feb, 22,2017 Feb, 23,2017
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 174 271 182 1331
Flow of foreign exchange position = + bii - c.ii + & + 1438 503 20,2 97,9
a_Spot purchases with non-banking costumers 1401 16,0 818
i, Purchases 362,0 2209 2469
ii.) Sales 2219 2369 3288
b. Fonward purchases with non-banking costumers 12 953 33.9
i ed 375 166,0 2361
ii. ) Redemption 363 707 202.2
C. Forward sells with non-banking costurmers 1645 564 751 3467
Pacted 2553 1548 1749 1446
ii.) Redemption %038 984 99,9 4913
d. Interbank operations
i Spot 3163 4275 454.2 4143
i Foward 160
e. Spot sales due to NDF redemption and swaps 500 264 -103,9 911
i, Purchases 803 934 956 4911
ii.) Sales 303 67,1 1995 400,0
f. Change due to FX options 21 04 60 48
g. Net operations with other financial institutions 82 29 145 937
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32622 3,2487 32490 32438 32420
(%) Prefiminar information




