CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

October 03, 2016 October 04, 2016 October 05, 2016 October 06, 2016 October 07, 2016

1. Commercial bank current account before Central Bank operations, 18271 22488 20613 27894 3817.7

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

i. Auction sale of CD BCRP 30.0 300 300
Proposals received 676 1822 1510
Maturity 185d s54d 371d
Interest rate : Minimum 4,60 469 462
Maximum 465 485 467
Average 461 484 466
Stock 273051 273051 273351 268550 268550
Next maturity CD BCRP (Oct 13, 2016) 510,10 510,1 12600
CD BCRP matured from october 1010 14, 2016 510,10 510,1
ii. Outcome of the buying auction sale securities (Repo) 1500,00 130000 2000,00 190000 500,00
Proposals received 2150,00 2300,10 3037,00 2956,00 900,00
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 426 430 451 451 431
Maximum 451 450 451 451 481
Average 445 432 451 451 448
Stock 21000 19000 26000 25000 11000
Next maturity REPO (Oct 10, 2016) 15000 20000 500,0
REPO BCRP matured from october 10 to 14, 2016 1500,00 20000 #REF!
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo ().
pecial Repo matured from october 1010 14 , 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from october 10 to 14 . 2016
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 october 1010 14 , 2016
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 13000 13000 13000 13000 13000
Next maturity of time deposits TP (Dec 15, 2016) 300,0 300,0 300,0
Time Deposits TP matured from october 10 to 14 , 2016
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from october 10 10 14 , 2016
vii. Auction sale of CDR BCRP. 200,0 3000 2000
Proposals received 399,0 260,0
Maturity 62d 61d
Interest rate : Minimum 015 000
Maximum 015 030
Average 0,02 009
Stock 6000 800.0 8000 800.0 13000
Next matuity CDR BCRP (Sep 22, 2016) 1000 1000 1000
R BCRP matured from october 10 10 14 , 2016
ix. Auction sale of Swa operation in foreian currency 200
ron0sals receive 766.0
Maturity 365d
Interest rate : Minimum 475
Maximum 4380
Averace 477
stock 149201 149201 149201 149201 149201
Next maturity Swap (Oct 21, 2016) 300,0 300,0 300,0
matured from october 10 to 14 . 2016
* Auction sale of Swan aneration in foreian clirrency (Exnansion)
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 3000
Swap foreign currency matured from october 10 to 14, 2016
%i. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430
‘Swap foreign currency matured from october 10 to 14 , 2016
i, Auction FX Swap Sell BCRP 66.0
Proposals received 11,0
Maturity 61d
Interest rate : Minimum 020
aximum 040
Average 0.30
Stock 800.0 800.0 800.0 800.0 866.0
Next maturity FX Swap Sell (Oct 21, 2016) 500,0 500,0 5000
FX Swap Sell currency matured from october 10 to 14, 2016
b. Central Bank foreign currency operations at over-the-counter
i Purchase (millions of US$)
\verage exchange rate (S/. USS)
ii. Selling _ (millions of US$)
Average exchange rate (S/. US$)
. Operations with Tesoro Publico (millons of USS)
i Purchase (millions of US$)
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
Purchase of BTP.

3. Commercial bank current account before close of the day. SSLD ge= L3 o SELT

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

Fee (daly efective rate) 0,0133% 0,0133% 0,0133% 00132% 0,0133%
b. Outcome of the direct temporary buying securities (Repo) 690.0 1450

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 550 390 391 5295 316

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 egns 23098 R5822 L) SES0.0
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 72661 77225 77651 79259 83778
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 63 69 69 71 74
< Cumulative average current account in domestic currency (milions of S/) 19830 19830 25228 27882 29308
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 17 22 22 23 26

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 3170 5080 13560 18810 19010
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,254,25/4,25 4,25/4,25/4,25 4,25/4,30/4,26
b. Interbank operations (foreign currency) 100 230 130 130
Interest rate : Minimum / Maximum / Average 05/05/05 05/05/05 050/0,50/0,50 050/0,50/0,50
c. Secondary market of CDBCRP and CDBCRP-NR 200 68,0 170
6 month term (amount / average interest rate) 20,0/4,60 20,0/430
12 month term (amount / average interes rate) 504,60
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) SepLRS0I2010) Ceb EhEWD OCLYORI2010 OCtR0092010 OCt0612010
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 779 876 341 167 524
Flow of foreign exchange position = a + bii- Ciii+ & + f 1516 469 684 03 74
. Spot purchases with non-banking costurmers 1385 14,9 183 205 119

i Purchases 395,7 1905 2729 255,7
ii. ) Sales 257,2 2055 2546
b. Forward purchases with non-banking costumers 40 146 321
i Pacted 1151 77 86,9
ii. ) Redemption 111 57,1 1190
C. Forward sells with non-banking costumers 787 53 706
i Pacted 2832 1063 1919
ii. ) Redemption 2045 101,0 1213
d. Interbank operations
i spot 317,4 1773 1790 3008 4851
i Forward 50 20 50 20
e. Spot sales due to NDF redemption and swaps 882 161 34 685 36,0
i Purchases 1534 217 1146 1347 2495
ii. ) Sales 652 15 118,0 2032 2856
f. Change due to FX options 10 08 02 01 27
9. Net operations with other financial institutions 183 535 559 25 64
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33988 33919 33970 34022 34007
(%) Preliminar information




