CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Mar,06, 2017 Mar,07, 2017 Mar,08, 2017 Mar,09, 2017 Mar,10, 2017
1. Commercial bank current account before Central Bank operations 31588 34252 3684,9 47557 48536
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i._Auction sale of CD BCRP 200 200 100.0 300 1000 1000 100.0 100.0
Proposals received 1630 300 1000 2010 3140 4040 4070 5400
Maturity 185d s547d %0d 364d 32d  89d 88d s545d
Interest rate : Minimum 416 479 435 460 4,26 430 430 473
Maximum 451 479 438 462 4,26 435 434 473
Average 445 479 437 461 4,26 433 432 473
Stock 282950 281950 281250 274658 274658
Next maturity CD BCRP (Mar 13, 2017) 1000 2000 889,2 2000 186,0
D BCRP matured from march 13 to 17, 2017 13892 12892 1089,2 2000 586,0
ii. Outcome of the buvina auction sale securities (Reoo) 30000
Proposals received 910,00
Maturity 1d
Interest rate : Minimum 435
Maximum 435
Average 435
Stock 17990 1499,0 1499,0 14990 14990
Next maturity REPO (May. 08, 2017 ). 3000 3990 3990 3990 3990
REPO BCRP matured from march 13 to 17, 2017 3000
iii Outcome of the buvina auction sale securities (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo (.
Special Repo matured_from march 13 to 17, 2017
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv CDV BCRP ()
CDV BCRP matured from march 13 to 17. 2017
V.. Auction sale of ime deosits in domestic currency 11328 2635 1100.0
Proposals received 11328 2135 1788,9
Maturity 1d 7d 3d
Interest rate : Minimum 399 415 4,00
Maximum 425 425 4,20
Average 415 425 4,09
Stock 11328 13635
Next maturity of time deposits (arch 10, 2017) 11328 11000
Time Deposits matured from march 13 to 17, 2017 11328 13635
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 3001 3001 3001 3001 3001
Time Deposits TP matured from march 13 t0 17, 2017
Vil 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 march 13 to 17, 2017
Vil Auction sale of COR BCRP 1500 150.0
Proposals received 1500 1500
Maturity 61d 61d
Interest rate : Minimum 040 040
Maximum 070 070
Average 052 052
Stock 1500 1500 1500 1500 1500
Next maturity CDR BCRP (May 03, 2017) 1500 1500 1500 1500 1500
P matured from march 13 to 17, 2017
ix. Auction sale of Swap operation in foreian curréncy
osals received
Maturitv
Interest rate : Minimum
Maxim
Averace
Stock 13980.1 13980.1 13980.1 13980.1 13980.1
Next maturity Swap (un 17, 2017) 4000 4000 4000 4000 4000
matured from march 13 to 17. 2017
x Auction sale of Swan operation in foreion currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 63500 63500 63500 63500 63500
Next maturity Swap foreign currency (Jun 02, 2017) 4000 4000 4000 4000 4000
Swap foreign currency matured from march 13 to 17, 2017
xi. Auction sale of Swap operation in foreion currency (Sustitution)
Proposals recelved
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430 2430 2430 2430 2430
Swap foreign currency matured from march 13 to 17, 2017
xi. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity FX Swap Sell
FX Swap Sell currency maturedfrom march 13 to 17, 2017
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (milions of US$)
Average exchange rate (S/. US$)
il Seling  (millons of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (m
i._Purchase (millons of USS)
il Seling  (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
il Purchase of BTP
3. Commercial bank current account before close of the day 2228 S22 =B 33029 52200
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0137% 0,0137% 0,0137% 0,0137% 00127%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4.80% 4.80% 4.80% 480% 480%
. Monetary regulation credit
Interest rate 4,.80% 4,.80% 4,.80% 480% 480%
d. Overnight deposits in domestic currency 100 220 190 220 6190
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 2130 2032 2o 2308 A6
& Cumulative average reserve balances in domestic currency (millions of S/) () 86351 86387 8686,1 86379 85707
t Cumulative average reserve balances in domestic currency (% of liabilies subject to reserve requirements) (%) 74 74 74 74 73
¢ Cumulative average current account in domestic currency (milions of S/) 36038 35051 36253 35785 35034
¢ Cumulative average current account in domestic currency (% of labiles subject to reserve o) 31 31 31 31 30
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 6415 12080 1007.0 11390 5830
Interest rate : Minimum / Maximum / Average 4,2514,25/4,25 4,2514,25/4,25 4,2514,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b, Interbank operations (foreign currency) 149,0 1640 1825 189,0 1340
Interest rate : Minimum / Maximum / Average 0,750,75/0,75 0,7500,75/0,75 0,7500,75/0,75 0,7500,75/0,75 0,7500,75/0,75
c. Secondary market of CDBCRP and CDBCRP-NR 250 2230 300 4300
& month term (amount / average interest rate) 2501/4.48 13.0/450 100/445 1150/4,50
12 month term (amount / average interes rate) 3081462
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) Mapoel201) Mar0s]2017) Mar 072017 (i, O3 &y
Flow o foreign exchange position adjusted by forwards = 770 38 256 214
Flow of oreign exchange position = a + bii-ciii+ e +f 368 763 7 458
a. Spot purchases with non-banking costumers 542 634 389 506
i, Purchases 2299 2523 2350 1847
i) Sales 1757 1889 196,1 1342
b. Forward purchases with non-banking costumers 112 742 -104 703
i ed 870 1020 1558 1649
ii.-) Redemption 981 218 166,2 %6
. Forward sells with non-banking costumers 9.4 1597 500 1296
i Pacted 2242 2304 1323 2078
ii.) Redemption 1288 707 823 782
d. Interbank operations
i spot 3308 2832 4302 4859
i Foward 60
e. Spot sales due to NDF redemption and swaps 313 550 825 26
i, Purchases 1155 700 805 1273
i) Sales 84,2 150 1630 1247
f. Change due to FX options 23 54 02 A4
g. Net operations with other financial institutions 179 08 57 12
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32855 32914 32031 32932 32952

(%) Prefiminar information




