CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

November 28, 2016 November 29, 2016 November 30, 2016 December 01, 2016 December 02, 2016

1. Commercial bank current account before Central Bank operations 16287 19855 16975 14032 13368

2. Monetary and exchange Central Bank operations before close of the day.

a. Central Bank monetary operations
i, Auction sale of CD BCRP 200 300 300
Proposals received 60,0 1350 1000
Maturity 164d 5544 371d
Interest rate : Minimum 430 4,49 4,40
Masimum 430 451 4,40
Average 430 450 4,40
Stock 251292 251292 25159.2 251892 251892
Next maturity CD BCRP (Dic 13, 2016) 12999 12999 12999 12099 12099
D BCRP matured from december 05 10 09 , 2016
ii. Outcome of the buvina auction sale securities (Repo) 600.0 2100.0 10000 6000 12025
Proposals received 1800,0 3800,0 24000 15030 12025
Maturity 8d 1d 3d 7d 3d
Interest rate : Minimum 530 501 513 515 425
Masimum 530 509 525 515 490
Average 530 505 519 515 453
Stock 999,0 999,0 999,0 36990 44015
Next maturity REPO (Dec. 02, 2016 ). 300,0 300,0 21000 22025
REPO BCRP matured from december 05 10 09 , 2016 21000 22025
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
Special Repo matured from december 05 to 09 , 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from december 05 to 09 . 2016
V.. Auction sale of time deosits in domestic currency 500.1 500.1
Proposals received 960,7 13153
Maturity 1d 1d
Interest rate : Minimum 350 330
Masimum 390 380
Average 380 361
Stock 500.1 5001
Next maturity of time deposits () 500,1 500,1
Time Deposits matured from december 05 to 09 , 2016 500,1 500,1
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 13000 13000 13000 13000 13000
Next maturty o time deposits TP (Dec 15, 2016) 300,0 300,0 300,0 300,0 300,0
‘Time Deposits TP matured from december 05 to 09 , 2016
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 december 0510 09 , 2016
vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 15050 15050 15050 15050 15050
Next maturity COR BCRP (Dec 05, 2016) 200,0 200,0 200,0 2000 2000
P matured from december 05 10 09 , 2016
ix Auction sale of Swap operation in foreian currency
rece
Maturity
Interest rate : Minimum
Mai
Averace
Stock 142371 142371 142371 142371 142371
Next maturity Swap (Jun 17, 2017) 400,0 400,0 400,0 400,0 400,0
Swan matured from december 05 to 09 . 2016
x. Auction sale of Swa operation in foreian currency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 3000 3000
Swap foreign currency matured from december 05 to 09 , 2016
Xi. Auction sale of Swa oeration in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430 2430 2430
Swap foreign currency matured from december 05 to 09, 2016
xii. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 9209 9209 9209 9209 9209
Next maturity FX Swap Sell (Jan 10, 2017) 319,9 319,9 319,9 319,9 319,9
FX Swap Sell currency matured from december 05 10 09 , 2016
b. Central Bank foreian currency oberations at over-the-counter
i. Purchase (millions of US$)
werage exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
i. Purchase (millons of USS)
ii. 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
ii. Purchase of BTP

3. Commercial bank current account before close of the day ST S0 Sak Ro22 OE

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

Fee (day efective rate) 0,0132% 0,0132% 0,0132% 00132% 00132%
b. Outcome of the direct temporary buying securities (Repo) 2300 2800

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 9865 4274 4920 69.0 710

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 5222 S0 =0 %2 0883
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 76246 7657,8 75164 92094 84197
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 68 68 67 286 91
¢ Cumulative average current account in domestic currency (milions of S/) 24100 2467.3 23112 40042 31681
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 21 22 20 124 34

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 13890 22390 15490 5130 5020

Interest rate : Minimum / Maximum / Average 4,35/4.35/4,35 4,35/4.35/4,35 4,25/4.40/4,32 4,50/4.60/4,54 4,50/4.65/4,58
b. Interbank operations (foreign currency) 130
Interest rate : Minimum / Maximum / Average 0,5010,50/0,50 0,50/0,55/0,51
c. Secondary market of CDBCRP and CDBCRP-NR 3995 620 1100 810 313
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) NOVA2012018 NOV2812010 OV 2012010 NOYES032015) B, TLEWD
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 154 1009 1321 173
Flow of foreign exchange position = + bii - c.ii + & + 791 74 -109,1 26,5
a_Spot purchases with non-banking costumers 84 07 -101.3 21,0

i, Purchases 229,0 298,0 267.6 2190
ii.) Sales 2207 2974 368,9 240,0
b. Forward purchases with non-banking costumers 225 196.0 73 36.9
i Pacted 696 284.2 1363 1136
ii.-) Redemption 921 883 1290 767
C. Forward sells with non-banking costurmers -146,9 879 274 71
i Pacted 1328 1481 2504 198,0
ii.) Redemption 2197 602 2231 2051
d. Interbank operations
i Spot 3142 3787 4812 4535 330,0
i Foward 30 100
€. Spot sales due to NDF redemption and swaps 100.9 185 219 874 1264
i, Purchases 1890 1486 518 2090 1948
ii.) Sales 88,1 2271 796 1215 684
f. Change due to FX options 01 22 02 30 02
g. Net operations with other financial institutions 08 06 79 12 36
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 34165 34142 34213 34213 34171
(%) Prefiminar information




