CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

December 26, 2016 December 27, 2016 December 28, 2016 December 29, 2016 December 29, 2016

1. Commercial bank current account before Central Bank operations 868,8 14067 20015 26448 30159

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

i Auction sale of CD BCRP 200
Proposals received 640
Maturity 171d
Interest rate : Minimum 428
aximum 4,60
Average 4,40
Stock 230644 229644 22964.4 229644 229604
Next maturity CD BCRP (Jan 05, 2017) 100,0 140,0 1400 140,0 1400
CD BCRP matured from 2 10 6 of January 2017 100,0
ii. Outcome of the buvina auction sale securities (Reoo) 5000 1000 2000 4000 5000 1000 1000 1000 3000 300.0 500.0 300.0 200.00
Proposals received 14050 2130 7550 5150 14850 4100 4800 3300 10900 3000 1090,0 7150 515,00
Maturity 1d 1d d  1d 1d 7d 7d 1d 7d  1d 1d 1d 7d
Interest rate : Minimum 537 541 570 546 539 551 555 551 535 451 426 425 435
Maximum 537 541 570 574 540 551 555 551 535 516 485 425 470
Average 537 541 570 564 540 551 555 551 535 484 447 425 449
Stock 23990 27990 26990 20990 20990
Next maturity REPO (Jan. 02, 2017 ). 399,0 399,0 800,0 200,0 2000
REPO BCRP matured from 2 to 6 of January 2017 800,0
iii Outcome of the buvina auction sale securities (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo ().
ecial Repo matured from 2 t0 6 of January 2017
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured f1om 2 to 6 of January 2017
V.. Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from 2 to 6 of January 2017
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
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 from 2 to 6 of January 2017
vil. Auction sale of time deoosits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from 2 to 6 of January 2017
vl Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 8050 8050 8050 8050 8050
Next maturity COR BCRP (Jan 10, 2017) 255,0 255,0 2550 255,0 255,0
CDR BCRP matured from 2 10 6 of January 2017
ix. Auction Sale of Swap operation in foreian currency
nosals received
Maturity
Interest rate : Minimum
Maximum
Averace
stock 142371 142371 142371 14237.1 142371
Next maturity Swap (Jun 17, 2017) 4000 4000 400,0 400,0 400,0
wap matured from 2 t0 6 of Januarv 2017
x Auction sale of Swan operation in foreian currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 300,0 300,0
Swap foreign currency matured from 2 to 6 of January 2017
%i. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 48047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 243,0 2430 243,0 2430
‘Swap foreign currency matured from 2 to 6 of January 2017
xi. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 930.3 8203 5135 5135 5135
Next maturity FX Swap Sell (Jan 10, 2017) 2651 1751 1103 1103 1103
FX Swap Sell currency matured from 2 10 6 of January 2017
b. Central Bank foreian currency oerations at over-the-counter
i Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling _ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (milions of USS)
i Purchase (milions of US$)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.

3. Commercial bank current account before close of the day. 20555 By 8oL 2eS SUED

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

Fee (daily efective rate) 0,0133% 0,0134% 0,0134% 0,0135% 0,0134%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
c. Monetary regulation credit

Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 3330 989.0 10550 17080 17358

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 SUED SRy S SERD fems
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 78728 79460 78496 77896 77494
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 69 7.0 69 68 68
< Cumulative average current account in domestic currency (milions of S/) 26317 26723 25664 25154 24967
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve ¢ 23 23 23 22 22

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 12385 10755 687.0 634.0 6340
Interest rate : Minimum / Maximum / Average 4,70/4.85/4,80 4,50/5,00/4,84 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 260 260
Interest rate : Minimum / Maximum / Average 055055 /0,55 0555/0,55 /0,55
c. Secondary market of CDBCRP and CDBCRP-NR 2163 5036 2176 1730 1730
6 month term (amount / average interest rate) 700455
12 month term (amount / average interes rate) 250/441 2501441
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) De0323,201 DECiR2TI20.15) (B, EHE00 s, EHEND
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 645 121 1206 1265
Flow of foreign exchange position = a + b.i - cii 730 231 76,6 634
. Spot purchases with non-banking costurmers 533 -106.2 46,0

i Purchases 3184 2231 249.9
ii. ) Sales 265,1 3292 2059
b. Forward purchases with non-banking costumers 714 -102.7 656
i Pacted 733 1553 1202
ii.) Redemption 1447 258,0 1858
C. Forward sells with non-banking costumers 96 1491 2506
i Pacted 1527 1535 2108
ii. ) Redemption 1432 3026 4614
d. Interbank operations
i Spot 3582 1946 309,7 236,0
i Forward 250 30 23,0
. Spot sales due to NDF redemption and swaps 269 461 1094 2941
i Purchases 1422 746 2032 4525
ii. ) Sales 153 286 1838 1584
1. Change due to FX options 07 08 05 49
9. Net operations with other financial institutions 646 47,9 1250 358
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33847 33804 33801 33616 33542
(%) Preliminar information




