CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

October 17, 2016

(Millions of Soles)
October 18, 2016

October 19, 2016

October 20, 2016

October 21, 2016

1. Commercial bank current account before Central Bank operations

3,459.0

3,053.9

1859.5

1,953.8

727.1

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CD BCRP (Nov 7, 2016)
CD BCRP matured from october 24 10 28 , 2016
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity REPO (Dec 5, 2016 ).
REPO BCRP matured from october 24 to 28 , 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 24 10 28 , 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from october 24 to 28 . 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 24 10 28 , 2016
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity of time deposits TP (Dec 15, 2016)
‘Time Deposits TP matured from october 24 to 28 , 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 24 to 28 , 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDR BCRP (Sep 22, 2016)
R BCRP matured from october 24 10 28 , 2016
ix. Auction sale of Swan operation in foreian currency
ronosals receiver
Maturity
Interest rate : Minimum
Maximum
Averaoe,
Stock
Next maturity Swap (Nov 04, 2016)
matured from october 24 to 28 . 2016
X Auction sale of Swan oneration in foreian currency (Exnansion)
Pronosals received
Maturity
Interest rate : Minimum

Stock
Next maturity Swap foreign currency (January 17, 2017)
Swap foreign currency matured from october 24 to 28 , 2016
%i. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap foreign currency (May 26, 2017)
‘Swap foreign currency matured from october 24 0 28, 2016
Xi. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum

Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from october 24 10 28 , 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.

300

2000

2000

2237
171d
435
4,39
438

697.5
360d
247
452
450
26,8150
125.00

600.0
3000

14.920.1
3000

8330
542d
4,59
4,60
4,60

27,2150

600.0

14.920.1

1250

14.920.1
300.0

600.0

4
S

14.920.1

5000

4804.7
243.0

3. Commercial bank current account before close of the day
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daily efective rate)
b. Outcome of the direct temporary buying securities (Repo)
Interest rate
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency
Interest rate

2,429.0

0.0133%

2,053.9

0.0133%
4.80%

4.80%
562

17295

19238

0.0133%
4.80%
4.80%

3709
3.00%

13441

5.C I bank current account in the BCR at close of the day.

15529

& Cumulative average reserve balances in domestic currency (millions of S/) ()
t Cumulative average reserve balances in domestic currency (% of liabiities subject to reserve requirements) (*)
¢ Cumulative average current account in domestic currency (millions of /)

¢ Cumulative average current account in domestic currency (% of liabilities subject to reserve.

8,092.6
7.2

2,889.9
26

6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / Average
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

4,25/4,25/4,25
100
0,50 /0,50/0,50

200
30,0/4,39

8820
4,25/4,25/4,25

180
0,50 /0,50/0,50

889.0
4,25/4,25/4,25

280
0,50 /0,50/0,50

1,036.5
4,25/4,25/4,25
230
0,50 /0,50/0,50
1000

4,25/4,35/4,30
180

0,50 /0,50/0,50
720

7. Operations in the foreign exchange market (millions of US$)

Oct, 14,2016

Oct, 17,2016

Oct, 18,2016

Oct, 19,2016

Oct, 20,2016

Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f
Flow of foreign exchange position = a + bii- Ciii+ & + f
. Spot purchases with non-banking costumers
i Purchases
ii. ) Sales
b. Forward purchases with non-banking costumers
i Pacted
ii.) Redemption
C. Forward sells with non-banking costumers
i Pacted
ii. ) Redemption
d. Interbank operations
i Spot
i Forward
. Spot sales due to NDF redemption and swaps
i Purchases
ii. ) Sales
1. Change due to FX options
. Net operations with other financial institutions
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec)

68.2
55.9

3.4016

479
-36.9
3,

3.3990

25.2
823
710
167.5
2386
2338
429.9
196.1

1278
371

3.3861

395.1
110
143
755
89.8

26

3.3809

1225
459
572

3016
2445
1145
166.4
280.9

1912

98.0
289.1

3.3835

(%) Preliminar information




