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

(Millions of Soles)

May,02, 2017 May,03, 2017 May,04, 2017 May,05, 2017
1. Commercial bank current account before Central Bank operations. 2168.4 28934 37873 27588
2. Monetary and exchange Central Bank operations before close of the day
a_ Central Bank monetary operations
i._Auction sale of CD BCRP 300 300
Proposals received 1700 2215
Maturity s54d 371d
Interest rate : Minimum 413 411
Maxmum 416 411
Average 4,15 411
Stock 28137,0 27767,0 273970 27397,0
Next maturity CD BCRP (May 11, 2017) 4000 4000 10471 10471
CD BCRP matured from may, 8 10 12, 2017 800,0 800,0 10471
ii. Oulcome of the buvina auction sale secuities (Reoo) 1000.00 800.0 3000 7750 500.00 120.00
Proposals received 1600,00 1950,0 6500 7750 500,00 120,00
Maturity 1d 1d 7d 1d 1d 3d
Interest rate : Minimum 428 442 445 425 425 425
aximum 475 454 445 4,40 425 425
Average 448 4,49 445 426 425 425
Stock 24990 33740 22990 19190
Next maturity REPO (May. 8, 2017 ). 10000 15750 500,0 120,0
REPO BCRP matured  from may, 8 t0 12, 2017 1000,0 15750 500,0 819,0
il Outcome of the buvina auction sale securites (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock
Next maturity Special Repo ().
‘Special Repo matured from may, 8 10 12, 2017
iv. Auction sale of CDLD BCRP. 200.00
Proposals received 205,00
Maturity 61d
Interest rate : Minimum 394
aximum 425
Average 4,08
Stock 112000 132000 132000 132000
Next maturity CDLD BCRP (May 29, 2017) 70,00 70,00 70,00 70,00
CDLD BCRP matured from may, 8 0 12, 2017
V. Auction sale of time deposits in domestic curency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from may, 810 12, 2017
Vi Auction sale of time deoosits TP in domestic currency.
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 16000 16000 16000 16000
Next maturiy of time deposits TP (June 08, 2017) 300.1 300,1 300,1 300,1
Time Deposits TP matured from may, 8 o 12, 2017
Vi, Auction sale of time deoosits BN in domestic curtency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from may, 8 10 12, 2017
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1500
Next maturity COR BCRP (May 03, 2017) 150,0
COR BCRP matured from may, 8 0 12, 2017 150,0
ix Auction sale of Swan overation in foreian clrtency
Pronosals received
Maturity
Interest rate : Minimum
Naimim
verace
Stock 139801 13980.1 13980.1 13980.1
Next maturity Swap (Jun 16, 2017) 4000 4000 4000 400,0
Swan matured from mav. 0 12. 2017
x Auction sale of Swap operation in foreian currency (Exoansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 63500 63500 6350.0 6350.0
Next maturity Swap foreign currency (Jun 02, 2017) 400,0 400,0 400,0 400,0
‘Swap foreign currency matured from may, 810 12, 2017
3. Auction sale of Swap operation in foreian curtency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 458047 48047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430 2430
Swap foreign currency matured from may, 8 to 12, 2017
i, Auction Purchase FX Swan BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 70 70 70 70
Next maturity Purchase FX Swap (May 30, 2017) 35 35 35 35
FX Swap Sell currency matured fiom may, 8 10 12, 2017
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
Average exchange rate (S/. USS)
il Selling  (millions of USS)
Average exchange rate (S/. USS)
. Ooerations with Tesoro Publico (millons of USS)
i._Purchase (millons 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 Sy CrERD CETH BE5
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0139% 0,0139% 0,0138% 0,0128%
b. Outcome of the direct temporary buying securites (Repo)
Interest rate: 4,.80% 4,80% 4,80% 4,80%
. Monetary regulation credit
Interest rate 4,.80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 12 142 120 856
Interest rate 3,00% 3,00% 3,00% 3,00%
5. Commercial bank current account in the BCR at close of the day SISt S SeE B
f bal (millions of S) () 6864.4 7658,9 6907.9 71715
v bal of to resene 58 69 58 60
< domestic y of s/) 22805 30741 26132 29220
« Cumulative average accountin domestic currency (% of to resene 19 28 22 25
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 4695 6285 6915 8275000
Interest rate : Minimum / Maximum / Average 4,25/4,2504,25 4,25/4,30/4,26 4,25/4,2514,25 4,2514,25/4,25
b. Interbank operations (foreign currency) 43.0 840 1100 1140
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
©. Secondary market of COBCRP and CDBCRP-NR 150 100 1014 1152
6 month term (amount / average inerest rate) 10141407
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 50/4.19
7. Operations in the foreign exchange market (millions of USS) (T £ 0 May 10212017 May 10212017 ey R0d12017)
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 09 700 297 163,1
Flow of foreign exchange position =+ bii-Giii+e+1 01 73,0 1744
2. Spot purchases with non-banking costumers 120 163 1523
i, Purchases 2871 2051 4234
i) Sales 2992 2788 2711
b. Forward purchases with non-banking costumers 265 2535 £66.0
i Pacted 1271 2044 2275
ii. Redemption 1006 409 2034
C. Forward sells with non-banking costumers 942 993 551
i Pacted 230,0 2403 346,2
ii. Redemption 1358 1410 4013
d. Interbank operations
i spot 517,8 3388 3320 609,1
i Foward 230 50 4,0
. Spot sales due 1o NDF redemption and swaps. 1709 56.9 221 1261
i, Purcha 2781 1095 465 400,3
i) Sales 1073 526 24,4 2742
f. Change due to FX options 01 24 109 04
9. Net operations with other financial insitutions. 296.1 9.6 113 39
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32439 32487 3,2509 3,2696
() Preliminar information




