CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Mar,27, 2017 Mar, 28, 2017 Mar,29, 2017 Mar,30, 2017 Mar 31, 2017
1. Commercial bank current account before Central Bank operations 33224 3.028,6 2.887.8 28759 12771
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 1500 1500 1500 1500 300 200,0 300 2000 2000 2000
Proposals received 1770 563,0 502,0 497,0 622,0 1693 7250 1813 3200 4050 5250
Maturity 171d 528d 31d 170d 359d 526d 526d 357d  33d  357d 5254
Interest rate : Minimum 433 447 4,08 423 431 441 439 430 413 433 439
Masimum 433 447 417 425 435 441 441 434 425 433 440
Average 433 447 412 424 434 4,41 440 433 424 433 439
Stock 28.889.7 209497 209497
Next maturity CD BCRP (May 08, 2017) 11864 11864
D BCRP matured from march 27 to 31, 2017 11864
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 (Mar. 23, 2017 ). 399,0 399,0 399,0
REPO BCRP matured from march 27 to 31, 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 27 to 31, 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 27 to 31. 2017
V.. Auction sale of time deposits in domestic currency 1365 1500.0 16000 16000 14000
Proposals received 1365 1636,0 21147 21472 17250
Maturity 7d 1d 1d 1d 1d
Interest rate : Minimum 405 365 350 3,60 3,60
Masimum 425 395 389 384 380
Average 420 377 376 375 374
Stock 17863 7365 17365 15365 1365
Next maturity of time deposits (March 24, 2017) 16498 1.600,0 14000 1365
Time Deposits matured from march 27 to 31, 2017 1.649,8 1.600,0 1.4000 1365
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
‘Time Deposits TP matured from march 27 to 31, 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 27 to 31, 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 150,0 150,0
R BCRP matured from march 27 to 31, 2017
ix 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) 400,0 400,0 400,0 400,0
matured from march 27 to 31. 2017
x. Auction sale of Swan oneration in foreian currency (Exbansion)
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 4000
Swap foreign currency matured from march 27 to 31, 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 2430
Swap foreign currency matured from march 27 to 31, 2017
xi. Auction FX Swap Sell BCRP. 35
Proposals received 785
Maturity 61d
Interest rate : Minimum 1,00
aximum 1,00
Average 1,00
Stock 35 35
Next maturity FX Swap Sell ( 35 35
FX Swap Sell currency matured from march 27 to 31, 2017
b. Central Bank foreign currency operations at over-the-counter 2157 2445 1039
i. Purchase (millions of US$) 850 754 60 320
Average exchange rate (/. USS) 32 32 32 32
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (milions of US$)
i, Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Commercial bank current account before close of the day L3552 L2 L1022 525 SE0
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daly efective rate) 0,0139% 0,0139% 0,0139% 0,0139% 0,0129%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit
Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 594,0 386,0 390,0 1180 299.0
Interest rate. 3,00% 3,00% 3,00% 3,00% 3,00%
5. C I bank current account in the BCR at close of the day ey 8833 222 5 0820
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 7.405,6 7.2935 72411 71926 7.2167
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 63 62 62 61 61
¢ Cumulative average current account in domestic currency (milions of S/) 23479 22327 21803 21319 21449
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 20 19 19 18 18
6. Interbank market and Secondary market of CDBCRP
a_ Interbank operations (domestic currency) 1050 4000 4650 5825 6200
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,15/4,25/4,23 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR 910 1420 60,0 515 516
6 month term (amount / average interest rate) 120/4,33 500/4,23
12 month term (amount / average interes rate) 1001/4,39
24 month term (amount / average interest rate) 160/4.41
7. Operations in the foreign exchange market (millions of US$) e 128201 e 12 /R201 LI £ 0 ot 1205201 [ D W
Flow of foreign exchange position adjusted by forwards = 483 76 30 251 54,7
Flow of foreign exchange position = + bii - c.ii + & + 273 1195 772 72,0 52
a_Spot purchases with non-banking costumers 1743 17,0 336 228
i, Purchases 41,1 3119 2353 3248
ii.) Sales 266,8 194,9 2017 3020
b. Forward purchases with non-banking costumers 6L1 70 44.6 957
i ed 923 330 3266 1332
ii.-) Redemption 312 260 282,0 2289
C. Forward sells with non-banking costurmers 816 1220 528 -1403
i Pacted 1395 1853 1707 1623
ii.) Redemption 578 633 2236 3026
d. Interbank operations
i Spot 4263 4403 89,0 3130
i Foward 170 230 60 100
€. Spot sales due to NDF redemption and swaps 332 734 583 7
i, Purchases 567 905 2185 2784
ii.) Sales 235 171 2768 206,7
f. Change due to FX options 04 04 03 49
g. Net operations with other financial institutions -208.1 876 -105.7 156
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32416 3,2489 32433 32414 32439

(%) Prefiminar information




