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

(Millions of Soles)

Apr24, 2017 Apr,25, 2017 Apr,26, 2017 Apr,27, 2017 Apr,28, 2017
1. Commercial bank current account before Central Bank operations. 24436 29251 23236 21502 17860
2. Monetary and exchange Central Bank operations before close of the day
a_ Central Bank monetary operations
i, Auction sale of CD BCRP 300 100.0 1000 300 1000 1000 200 100.0 1000
Proposals received 865 249.0 250,4 55,4 276.0 2350 975 2885 2105
Maturity 178d 1774d 359d 533d 176d 3584 3s57d 175d 3574
Interest rate : Minimum 410 412 412 419 411 411 409 410 411
Maxmum 414 412 412 420 412 412 412 410 411
Average K 4, i 4,1 411 411 411 4,10 411
Stock 276270 278270 28057,0 28287,0 28137,0
Next maturity CD BCRP (May 2, 2017) 150,0 150,0 150,0 150,0 400,0
CD BCRP matured from may, 2105, 2017 150,0 150,0 150,0 150,0 800,0
il. Outcome of the buvina auction sale secuities (Reoo)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 14990 14990 14990 14990 14990
Next maturity REPO (May. 8, 2017 ). 399,0 399,0 399,0 399,0 399,0
REPO BCRP matured  from may, 2 05, 2017
i Outcome of the buvina auction sale securites (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock
Next maturity Special Repo ().
‘Special Repo malured from may, 2 0 5, 2017
iv. Auction sale of CDLD BCRP. 150.00 200.00 200 200
Proposals received 220,00 555,00 510 £
Maturity 60d 61d 61d 61d
Interest rate : Minimum 420 399 392 394
aximum 420 408 398 4,07
Average 420 4,02 395 4,01
Stock 520,00 520,00 520,00 720,00 112000
Next maturity COLD BCRP (May 29, 2017) 70,00 70,00 70,00 70,00 70,00
D BCRP matured from may, 205, 2017
v. Auction sale of time deposits in domestic curency 16000 16000 13000 10431 800.0
Proposals received 22746 22746 14170 10431 10474
Maturity 1d 1d 1d 1d 4d
Interest rate : Minimum 3,60 360 358 358 350
Maximum 373 373 4,20 424 400
Average 362 362 378 382 3,60
Stock 16000 11581 13000 10831 8000
Next maturity of time deposits (may 02, 2017) 1600,0 11581 1300,0 10431 800,0
Time Deposits matured from may, 210 5, 2017 16000 11581 13000 10431 800,0
Vi Auction sale of time deoosits TP in domestic currency.
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of ime deposits TP (June 08, 2017) 300.1 300,1 300,1 300,1 300,1
Time Deposits TP matured fom may, 2 05, 2017
Vi, Auct time d
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from may, 210 5, 2017
vil. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock 150.0 150.0 1500 1500 1500
Next maturity COR BCRP (May 03, 2017) 150,0 150,0 150,0 150,0 150,0
COR BCRP matured from may, 210 5, 2017
ix Auction sale of Swan oneration in foreian Curtency
Pronosals received
Maturity
Interest rate : Minimum
Stock 139801 13980.1 13980.1 13980.1 13980.1
Next maturity Swap (Jun 16, 2017) 4000 4000 4000 400,0 400,0
. Aucton i of Swa aveaon 1 forean curency (Exansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 63500 63500 63500 6350.0 6350.0
Next maturity Swap foreign currency (Jun 02, 2017) 400,0 400,0 400,0 400,0 400,0
‘Swap foreign currency matured flom may, 2105, 2017
%. Auction sale of Swab operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 458047 48047 48047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430 2430 2430 2430 2430
Swap foreign currency matured flom may, 2 to 5, 2017
il Auction Purchase FX Swan BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 70 70 70 70 70
Next maturity Purchase FX Swap (May 30, 2017) 35 35 35 35 35
FX Swap Sell currency matured from may, 2 105, 2017
b. Central Bank foreian currency operations at over-the-counter 3178 97.4 535.1
i. Purchase (millions of US$) 98.0 300 1650
werage exchange rate (. USS) 32431 32450 32430
il Selling  (millons of US$)
Average exchange rate (/. USS)
c. Onerations with Tesoro Publico (millons of USS)
i._Purchase (millions of USS)
il 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
il Purchase of BTP
3. Commercial bank current account before close of the day S0 L5 535 =0 D0
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0134% 0,0139% 0,0139% 0,0139% 0,0128%
b. Outcome of the direct temporary buying securites (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. Overnight deposits in domestic currency 2968 4755 654 3069 5440
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 CE%7 8D 282 G Ei8)
< Cumulative average reserve balances in domestic currency (millions of S/) () 71017 71554 69430 68884 68776
v domest (ol 60 60 59 58 58
« ofs)) 25585 26437 24119 23590 23091
 Cumulative average current account 22 22 20 20 20
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 5105 5410 404.0 6305 10325
Interest rate : Minimum / Maximu | Average 4,25/4,2504,25 4,25/4,2514,25 4,25/4,2514,25 4,2514,25/4,25 4,2514,25/4,25
b. Interbank operations (foreign currency) 97.0 67.0 66.0 190 29.0
Interest rate : Minimum / Maximum | Average 110/1,10/1,10 110/1,10/1,10 110/1,10/1,10 110/1,10/1,10 110/1,10/1,10
©. Secondary market of COBCRP and CDBCRP-NR 646.5 3847 50 150 1035
6 month term (amount / average interest rate) 201412
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 501418
7. Operations in the foreign exchange market (millions of USS) (T B E Apn242017) A & € Gth £ EH GTh &) EH
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 734 751 335 1323 EVES
Flow of foreign exchange position =+ bii-Giii+e+1 -186,5 1285 663 18
2. Spot purchases with non-banking costumers 733 302 945 548
i, Purchases 204,2 216,6 270,9 3315
i) Sales 221,0 1765 276,7
b. Forward purchases with non-banking costumers 722 546 262
i, Pacted 1056 106,9 1136
ii. Redemption 335 1615 874
C. Forward sells with non-banking costumers 4.0 453 383
i, Pacted 865 146,2 199,7
ii. Redemption 1275 100,9 1613
d. Interbank operations
i 3342 4112 370,0 586,3 704,1
i Foward 30 7.0 4,0 50 110
. Spot sales due 1o NDF redemption and swaps. 218 215 442 324 1197
i, Purchases 529 46,7 100,0 408.2 1493
i) Sales 251 192 144,2 440,6 296
f. Change due to FX options 01 -7 00 s 01
9. Net operations with other financial institutions 1935 A77.0 445 255 1024
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32427 32419 32462 3,2497 32473
() Preliminar information




