CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

October 31, 2016 November 02, 2016 November 03, 2016 November 04, 2016
1. Commercial bank current account before Central Bank operations 1539,7 14485 14010 3618
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 200 300 200
Proposals received 1220 1189 1542
Maturity 192d 5544 371d
Interest rate : Minimum 438 4,44 436
Masimum 439 4,70 450
Average 438 465 450
Stock 274950 275250 275550 275550
Next maturity CD BCRP (Nov 7, 2016) 1250 1250 1250 1250
D BCRP matured from november 07 to 11, 2016 15708
ii. Outcome of the buvina auction sale securities (Repo) 2000.00 2400.00 340000
Proposals received 3805,50 4085,80 4249,80
Maturity 1d 1d 3d
Interest rate : Minimum 4,46 465 441
Masimum 4,60 481 491
Average 458 474 479
Stock 6000 26000 30000 40000
Next maturity REPO (Nov. 7, 2016 ). 300,0 20000 24000 34000
REPO BCRP matured from november 07 to 11, 2016 20000 24000 34000
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
Special Repo matured from november 07 to 11, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from november 07 to 11 . 2016
V.. Auction sale of time deosits in domestic currency.
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from november 07 t0 11, 2016
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 13000 13000 13000 13000
Next maturty o time deposits TP (Dec 15, 2016) 300,0 300,0 300,0 300,0
Time Deposits TP matured from november 07 to 11 , 2016
vil. 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 november 07 10 11 , 2016
vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 11000 10000 10000 10000
Next maturity CDR BCRP (Nov 14, 2016) 100,0 200,0 200,0 2000
P matured from november 07 to 11 , 2016 100,0
ix Auction sale of Swap operation in foreian currency
anasals rece
Maturity
Interest rate : Minimum
Maxdmu
Averaae
Stock 147371 147371 14737.1 142371
Next maturity Swap (Jun 17, 2017) 500,0 500,0 500,0 400,0
Swan matured from november 07 to 11 2016 500.0 500.0 500.0
x. Auction sale of Swa operation in foreian currency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 3000
Swap foreign currency matured from november 07 10 11, 2016
Xi. Auction sale of Swa oeration in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 48047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 243,0 2430
Swap foreign currency matured from november 07 to 11, 2016
xii. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from november 07 t0 11, 2016
b. Central Bank foreian currency oberations 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 (i
i. Purchase (millons of USS)
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
ii. Purchase of BTP

3. Commercial bank current account before close of the day LY 4B LY SEOLE

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

Fee (daily efective rate) 0,0127% 0,0134% 0,0134% 0,0133%
b. Outcome of the direct temporary buying securities (Repo) 450 2350

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

Interest rate. 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 606.2 839 825 804

Interest rate. 3,00% 3,00% 3,00% 3,00%

5. C I bank current account in the BCR at close of the day e 25000 OEEB SosL
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 73437 74158 78504 77516
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 66 61 72 70
¢ Cumulative average current account in domestic currency (milions of S/) 21772 22591 26810 26146
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 20 19 25 23

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 9855 11025 12440 10605

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,40/4,35
b. Interbank operations (foreign currency) 218 50
Interest rate : Minimum / Maximum / Average 0,50/0,55/0,51 0,65/0,65/0,65
c. Secondary market of CDBCRP and CDBCRP-NR 450 93
6 month term (amount / average interest rate) 20,04,38
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) OCUR28, 12010 OCtRSLI2010 OV IR02120.15) NOYR002015)
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 201 572 -102,6 821
Flow of foreign exchange position = + bii - c.ii + & + 513 382 823 20,9
a_Spot purchases with non-banking costumers 99.8 171 16,0

i, Purchases 327,0 3138 2094
ii.) Sales 2272 196,7 2254
b. Fonward purchases with non-banking costumers -186.8 822
i ed 728 1286
ii.-) Redemption 2596 2109
C. Forward sells with non-banking costurmers 42 212
i, Pacted 1872 2519
ii.) Redemption 1914 2731
d. Interbank operations
i Spot 7416 2965 4682
i Forward 140 220 30
e. Spot sales due to NDF redemption and swaps 866 894 643
i, Purchases 197,9 2139 187,7
ii.) Sales 113 1245 252,1
f. Change due to FX options 32 03 23
g. Net operations with other financial institutions 620 213 387
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33606 33627 33804 33779
(%) Prefiminar information




