CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Mar,13, 2017 Mar, 14, 2017 Mar,15, 2017 Mar,16, 2017 Mar 17, 2017
1. Commercial bank current account before Central Bank operations 4797.6 4.467.8 3.909.5 3.260,7 21815
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 200,0 1500 1500 300 1000 1000 300 1500 1500 1000 1000
Proposals received 217,0 610,0 399,0 546,0 1750 3250 483,0 2280 227,0 551,0 2000 3116
Maturity 185d sa2d 184d 359d 540d 183d 358d 357d 182d 357d 31d 181d
Interest rate : Minimum 443 471 443 450 471 442 453 452 4,42 4,40 423 443
Masimum 445 478 443 457 472 454 454 4,44 455 426 443
Average 4,44 475 443 455 472 454 453 4,43 454 426 443
Stock 27.909.8 28.260.8 28.360.8
Next maturity CD BCRP (Mar 20, 2017) 1000
D BCRP matured from march 20 to 24, 2017 500,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 14990 14990 14990 14990
Next maturity REPO (May. 08, 2017 ). 399,0 399,0
REPO BCRP matured from march 20 to 24, 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 20 to 24, 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 20 to 24. 2017
V.. Auction sale of time deposits in domestic currency 1958 1500.0 999.8 700.0 7120 800,0 11000 500.0
Proposals received 1958 2615,1 1006,0 16915 712,0 12415 1.901.9 10891
Maturity 7d 1d 1d 1d 1d 1d 3d
Interest rate : Minimum 420 394 4,00 388 415 385 390 378
Masimum 425 401 425 388 425 423 412 390
Average 425 396 423 388 424 397 402 382
Stock 19593 21501 19713 15503 6958
Next maturity of time deposits (March 20, 2017) 15000 15120 6958
Time Deposits matured from march 20 to 24, 2017 13635 2635 6958
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 20 to 24, 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 20 to 24, 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 20 to 24, 2017
i 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 20 to 24. 2017
x. Auction sale of Swan oneration in foreian currency (Exoansion)
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 20 to 24, 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 20 to 24, 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 20 to 24, 2017
b. Central Bank foreign currency operations at over-the-counter 65 260
i. Purchase (millions of US$) 20 80
Average exchange rate (S/. US$) 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 2SLL8 208 21003 L5372 07
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daly efective rate) 0,0137% 0,0137% 0,0138% 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 460 380,0 1760 450 1930
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 2528 2088 aend L2 S50
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 8.461,7 8.469,7 83194 82597 81463
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 72 72 71 70 69
¢ Cumulative average current account in domestic currency (milions of S/) 33598 32906 3.204,0 31238 30174
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 29 29 27 27 26
6. Interbank market and Secondary market of CDBCRP
a_ Interbank operations (domestic currency) 4140 489.0 4910 5200 608.0
Interest rate : Minimum / Maximum / Average 4,15/4,25/4,19 4,10/4,25/4,22. 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 189.0 1840 2200 1590 1600
Interest rate : Minimum / Maximum / Average 0,75/0,75/0,75 0,75/0,75/0,75 0,75/0,75/0,75 1,00/1,00/1,00 1,00/1,00/1,00
c. Secondary market of CDBCRP and CDBCRP-NR 400 433 446 750
6 month term (amount / average interest rate) 100/4,43 44,6 14,43 20,0/4,43
12 month term (amount / average interes rate) 33,0/457 30,0/4,54
24 month term (amount / average interest rate) 300/474
7. Operations in the foreign exchange market (millions of US$) e 103201 BITh &) E0W LTTh 20 &% [ & Eiw [ &9 Ew
Flow of foreign exchange position adjusted by forwards = 975 1154 777 173 622
Flow of foreign exchange position = + bii - c.ii + & + 138 658 747 22 872
a_Spot purchases with non-banking costumers 350 604 522 140 410
i, Purchases 1902 1984 2732 2743 2598
ii.) Sales 2252 138,0 2210 2603 2188
b. Fonward purchases with non-banking costumers 887 1204 947 652 527
i ed 781 2898 1617 1998 1481
ii.-) Redemption 166,8 4102 256,3 1346 954
C. Forward sells with non-banking costurmers 201 8538 215 137
i Pacted 1414 1700 39,9 1063 1626
ii.) Redemption 1213 842 1386 7838 839
d. Interbank operations
i Spot 3277 3922 1234 08,7
i Foward 80
€. Spot sales due to NDF redemption and swaps 31 3213 897 a19
i, Purchases 1041 808 1377 849
ii.) Sales 101,0 2021 2274 431
f. Change due to FX options 25 250 09 40
g. Net operations with other financial institutions o1 07 56 22
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32829 32871 32850 32660 32496

(%) Prefiminar information




