CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

December 19, 2016 December 20, 2016 December 21, 2016 December 22, 2016 December 23, 2016

1. Commercial bank current account before Central Bank operations 3.157.8 19118 14726 18234 4054

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

a. Central Bank monetary operations
i.. Auction sale of CD BCRP 300
Proposals received 1740
Maturity 350d
Interest rate : Minimum 435
Masimum 435
Average 435
Stock 23.0344
Next maturity CD BCRP (Dic 27, 2016)
D BCRP matured from december 23 10 26 , 2016
ii. Outcome of the buying auction sale securities (Repo) 300,00
Proposals received 726,00
Maturity 182d
Interest rate : Minimum 551
Masimum 581
Average 566
Stock 999,0 999,0 999,0
Next maturity REPO (May. 08, 2017 ). 300,0 399,0
REPO BCRP matured from december 23 10 26 , 2016 300,0
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 december 23 to 26 , 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 23 to 26 . 2016
V.. Auction sale of time deposits in domestic currency 7000 2000
Proposals received 7050 4240
Maturity 1d 1d
Interest rate : Minimum 350 3,65
Masimum 418 3,89
Average 387 370
Stock .400.0 2000
Next maturity of time deposits ()
Time Deposits matured from december 23 10 26 , 2016
vi. Auction sale of time deposits TP in domestic currency 3000
Proposals received 14540
Maturity 368d
Interest rate : Minimum 606
Maimum 616
Average 611
Stock 10000 13000 16000
Next maturity of time deposits TP (June 08, 2017) 300,1
‘Time Deposits TP matured from december 23 to 26 , 2016
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 december 230 26 , 2016
Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 8050 805.0 8050 805.0 8050
Next maturity CDR BCRP (Jan 10, 2017) 25,0 2550 255,0
R BCRP matured from december 23 10 26 , 2016
i Auction sale of Swap operation in foreian currency
asals 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
Swan matured from december 23 to 26 . 2016
x. Auction sale of Swan onerafion in foreian curtency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 7.9000 7.9000 7.9000 7.9000 7.9000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 3000
‘Swap foreign currency matured from december 23 to 26, 2016
Xi. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 2.804.7 28047 2.804.7 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430
Swap foreign currency matured from december 23 to 26, 2016
xi. Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 11209 11209 11209 112098 9303
Next maturity FX Swap Sell (Jan 10, 2017) 319,9 319,9 2651
FX Swap Sell currency matured from december 23 10 26 , 2016
b. Central Bank foreign currency operations 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 (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 L5275 LoLbS SHD HEED L0

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

Fee (day efective rate) 0,0133% 0,0133% 0,0133% 0,0133% 0,0133%
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 4718 166.1 294 156.0 1541

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 SEE0 S5 L2 S0 LISLS
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 83151 84528 82348 81394 80185
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 72 74 72 72 71
¢ Cumulative average current account in domestic currency (milions of S/) 29511 29512 28779 28015 27558
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 26 27 25 25 24

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 820 530 12630 11655

Interest rate : Minimum / Maximum / Average 4,25/4.30/4,26 4,25/4.25/4,25 4,25/4.55/4,37 4,25/4.85/4,61
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR 1051 1761 1905 3036 3050
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 540/434
24 month term (amount / average interest rate)

., Dec, 15,2016 Dec, 19,2016 Dec, 20,2016 Dec, 21,2016 Dec, 22,2016
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 619 69 134 53 845
Flow of foreign exchange position = + bii - c.ii + & + 96 213 996 405 86,2
a_Spot purchases with non-banking costumers 7.9 63 178 535 1016

i, Purchases 2335 3233 3254 3939
ii.) Sales 2514 2055 27118 2923
b. Fonward purchases with non-banking costumers 522 57 376 481
i Pacted 96 39,9 1029 1329
ii.-) Redemption 44,4 1556 653 848
C. Forward sells with non-banking costurmers 9338 697 501
i Pacted 1659 1519 2126
ii.) Redemption 721 822 1625
d. Interbank operations
i Spot 2998 287,0 3130 67,4 4707
i Foward 180 50 130
€. Spot sales due to NDF redemption and swaps 583 702 29 240 704
i, Purchases 68,9 1908 1413 811 1425
ii.) Sales 106 1206 1442 571 721
f. Change due to FX options 299 203 41 137 03
g. Net operations with other financial institutions 31 163 17 201 80
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 34053 3,4065 34025 33952 33967
(%) Prefiminar information




