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

(Millions of Soles)

May,08, 2017 May,09, 2017 May,10, 2017 May,11, 2017 May,12, 2017
1. Commercial bank current account before Central Bank operations 27586 29610 3149.9 42828 32277
2. Monetary and exchange Ceniral Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 300 1000 1000 | 300 2000 2000 1000 150.0 150.0
Proposals received 1310 207.4 2725 3460 |2108 4783 4871 3470 529,0 5395
Maturity 185d s547d 183d 365d |364d 182d  364d 546 181d 363d
Interest rate : Minimum 4,01 4,06 4,00 403 401 398 39 402 384 390
Maximum 4,07 4,10 4,00 408 402 400 402 403 384 390
Average 4,05 4,07 4,00 4,05 401 398 399 402 384
Stock 274270 274270 27657,0 27139,9 27.439,9
Next maturty CD BCRP (May 16, 2017) 1047.1 1047.1 1047.1 900,0 900,0
CD BCRP matured from may, 1510 19, 2017 10471 10471 10471 900,0
ii. Ouicome of the buvina auction sale securities (Reoo) 350.00
Proposals received 350,00
Maturity 1d
Interest rate : Minimum 425
axmum 425
Average 425
Stock 17500 14000 11000 11000 11000
Next maturty REPO (Jun. 05, 2017) 350,0 300,0 300,0 300,0 300,0
REPO BCRP matured from may, 150 19, 2017 650,0 300,0
‘Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturty Special Repo 0.
‘Special Repo matured from may, 1510 19, 2017
v, Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 132000 132000 132000 132000 132000
Next maturity CDLD BCRP (May 29, 2017) 70,00 70,00 70,00 70,00 70,00
CDLD BCRP matured fiom may, 15 to 19, 2017
v. Auction sale of time deposits in domestic currency 800.0 400.0
Proposals received 10945 10625
Maturity 1d 3d
Interest ate : Minimum 360 350
Maximum 409 357
Average 387 353
stock 800,0 400,0
Next maturity of time deposits (may 15, 2017) 800,0 400,0
Time Deposits matured flom may, 15 10 19, 2017 800,0 400,0
Vi Auction sale of time deosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 300.1 300,1 300,1 300,1 300,1
Time Deposits TP matured fiom may, 15 t0 19, 2017
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
stock
Next maturity of time deposits BN (
Time Deposits BN matured from may, 15 to 19, 2017
Vil Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity COR BCRP (May 03, 2017)
CDR BCRP matured from may, 15 to 19, 2017
ix. Auction sale of Swan ooeration in foreion currency.
Pronosals received
i
Interest rate : Minimum
Magmum
Average
Stock 139801 13980.1 13980.1 13980.1 13980.1
Next maturity Swap (Jun 16, 2017) 4000 4000 4000 400,0 400,0
Swan matured from mav. 15 0 19. 2017
x. Auction sale of Swap oberation in foreian currency (Expansion)
Pronosals 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 curtency matured from may, 1510 19, 2017
. Auction sale of Swa operation in foreian currency (Susttution)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 458047 48047 48047 48047 48047
Next maturty Swap foreign currency (May 26, 2017) 243,0 243,0 2430 2430 2430
Swap foreign currency matured from may, 15 to 19, 2017
il Auction Purchase FX Swa BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 70 70 70 70 70
Next maturity Purchase FX Swap (May 30, 2017) 35 35 35 35 35
FX Swap Purchase currency matured from may, 150 19, 2017
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
verage exchange rate (S1. US$)
ii.Selling.(millions of USS)
Average exchange rate (S/. USS)
. Onerations with Tesoro Publico (millons of USS)
Purchase (millions of USS)
Selling  (millions of USS)
d. Operations at the Secundary 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 close of the day So8s Z650) BEE B8eEED Zs2rd

4. Central Bank monetary operations
a. Swap operations of foreign currency.

Fee (dally efective rate) 0,0137% 0,0137% 0,0137% 0,0137% 0,0128%
b. Outcome of the direct temporary buying securities (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. Overight deposits in domestic currency 356 1075 1230 437 4940
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 SCE0 BEED B8R izl By
balances « of ) () 73418 74353 7376.2 73656 72349
t Cumul balances liabilies subject to ) 62 62 62 61 60
¢ Cumulative average current account in domesiic currency (millions of S/) 3066,3 31439 3039.4 30305 29361
« cumu accountin d (%of labiliies subject 1o reserve G} 26 26 25 25 25
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 8525 1202,0 11855 687.5 14330
Interest rate : Minimum / Maximum | Average 4,25/4,25/4,25 4,25/4,2514,25 4,25/4,2514,25 4,0014,25/4,22 4,00/4,00/4,00
b Interbank operations (foreign currency) 1000 1310 1220 95.0 1600
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
c. Secondary market of CDBCRP and CDBCRP-NR 1259 3986 5114 3122
6 month term (amount / average interest rate) 100/4,05 401399
12 month term (amount / average interes rate) 10,0/4,07 2821401
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) May, 05 2017 May, 08 2017 May, 09 2017 May, 09 2017 May, 11 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 608 336,6 231
Fiow of foreign exchange position = a +bii -c.i + e +{ 98,7
a. Spot purchases with non-banking costumers 235

Purchases 228,9
) Sales 252,4
b, Forward purchases with non-banking costumers 1087
Pacted 17,0
3 Redemption 2257
C. Forward sells with non-banking costumers 93
Pacted 1126
3 Redemption 1033
d. Interbank operations
4743 4945 4458 563,3 2828
onwar 30 40,0 50 50
. Spot sales due to NDF redemption and swaps 205 99,0 429 408 36
. Purchases 308 14255 728 739 1024
) Sales 103 435 300 1147 988
f. Change due to FX options. 03 2.8 08 42 38
9. Net operations with other financial institutions 0.7 197 59.7 894 39
h. Monetary regulation credit
Iterest rate
Note: Interbank rate (Source: Datatec) 32720 32878 32879 3,2873 3,2861

() Preliminar information




