CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

October 10, 2016 October 11, 2016 October 12, 2016 October 13, 2016 October 14, 2016
1. Commercial bank current account before Central Bank operations, 33840 37198 42386 51757 36196
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CD BCRP 300 1000 300 1000 1000 300 1000 1000 1000 1000
Proposals received 1395 617,0 2480 4790,0 641,0 2195 4650 558,0 6510 607,0
Maturity 178d 5484 547d  365d  547d d  3p4d 5464 174d 545d
Interest rate : Minimum 4,48 478 470 453 470 452 452 463 431 4,60
Maximum 450 4,80 475 459 472 454 453 463 404 463
Average 4,49 479 473 459 471 453 453 463 4,40 462
Stock 268850 26985.0 272150 261850 263850
Next maturity CD BCRP (Nov 7, 2016) 1260,00 12600 1250
CD BCRP matured from october 17 10 21, 2016 12600
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 600,0 600,0 600,0 600,0 600.0
Next maturity REPO (Dec 5, 2016 ). 300,0 300,0 300,0
REPO BCRP matured from october 17 to 21, 2016
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 1710 21, 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from october 17 to 21 . 2016
V.. Auction sale of time deposits in domestic currency 5915 3735 3826 1200,0 10000
Proposals received 5915 3735 3826 14877 15217
Maturity 1d 1d 7d 1d 3d
Interest rate : Minimum 385 410 419 408 404
Maximum 425 425 425 424 414
Average 214 422 423 421 414
Stock 5915 19561 13826
Next maturity of time deposits (Oct 17, 2016 ) 5915 10000
Time Deposits matured from october 17 10 21 , 2016 5915 13826
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 17 to 21 , 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 17 10 21, 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 13000 13000 13000 13000 13000
Next maturity CDR BCRP (Sep 22, 2016) 1000 1000 1000
R BCRP matured from october 17 10 21 , 2016
ix. Auction sale of Swa oneration in foreian currency
ron0sals receive
Maturity
Interest rate : Minimum
Maximum
Averace
stock 149201 149201 149201 149201 149201
Next maturity Swap (Oct 21, 2016) 300,0 300,0 300,0
matured from october 17 to 21 . 2016
x Auction sale of Swan aneration in foreian cuirrency (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 17 to 21, 2016 3000
%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 17 to 21, 2016
i, Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 6200 620.0 620.0 620.0 620.0
Next maturity FX Swap Sell (Oct 21, 2016) 500,0 500,0 5000
FX Swap Sell currency matured from october 17 to 21, 2016 500,0
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$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.
3. Commercial bank current account before close of the day. EED 2EL28 Salnl 23808 2ars
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0133% 0,0133% 0,0133% 00132% 0,0133%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 563 537.7 3222 190.0 587
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
5.C I bank current account in the BCR at close of the day 22 oEns 2ok 220 2860
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 86999 84597 85348 85277 84432
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 76 75 75 75 75
< Cumulative average current account in domestic currency (milions of S/) 32122 32872 32712 32541 31903
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 28 28 29 29 28
6. Interbank market and Secondary market of CDBCRP.
. Interbank operations (domestic currency) 11110 10860 8360 7170 13470
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 100
Interest rate : Minimum / Maximum / Average 0,500,50/0,50
c. Secondary market of CDBCRP and CDBCRP-NR a25 a9 1669 1263
6 month term (amount / average interest rate) 40,0/4,30
12 month term (amount / average interes rate) 40,0 /4,52
24 month term (amount / average interest rate) 20.8/4,70
7. Operations in the foreign exchange market (millions of US$) OCLY0712010 JOCTR1012010 OCCRLLIZ010 OCUR1212010 OCURLN2010
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 2.2 1348 277 118 147
Flow of foreign exchange position = a + bii- Ciii+ & + f 1157 00 228 720 311
. Spot purchases with non-banking costurmers 608 A7 181 608 04
i Purchases 2931 1545 1977 2295 2289
ii. ) Sales 3539 156,2 1796 1686 2285
b. Forward purchases with non-banking costumers 25 91 493 1804 87
i Pacted 98,0 244 1272 4137 1384
ii.) Redemption 1004 153 779 2332 1571
C. Forward sells with non-banking costumers 1345 702 12 2428 27,0
i Pacted 264,6 786 1273 3865 1379
ii. ) Redemption 1301 85 1286 1437 1649
d. Interbank operations
i spot 548,0 2046 2582 355,1 4184
i Forward 20
e. Spot sales due to NDF redemption and swaps 576 54 96 719 234
i Purchases 1167 80 736 1385 1318
ii. ) Sales 59,0 134 64,1 2104 1553
f. Change due to FX options 03 13 01 215 81
9. Net operations with other financial institutions 167.8 723 02 64 03
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 34069 33043 33998 34071 34094
(%) Preliminar information




